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PREFACE TO THE THIRD EDITION 


fx preparing; this new edition the text has been carefully revised, 
and considoral)lc new matter has been introduced without altering 
the numbering of the sections or the character and aim of the book. 

The use of the upper and lower limits of indetermination simplifies 
some of the proofs of the earlier edition. Additional t(\sts for 
uniform convergence of stories are included. T(^rm by tt'rm integra- 
tion and the Second Tlieorem of Mean Value are treat(*d more fully. 
The sets of exam])les on infinite Series and Integrals have been 
onlargcsl by the insertion of (picstions drawn from recent Cambridge 
Scholarshi]) and Intercollegiate Examinations, as well as from the 
])a])ers set in the Mathematical Tripos. The introduction of func- 
tions of bounded variation extends the class of functions to which 
flu; elementary disciLSsion of Fourier’s Series given in the text 
a]) plies. 

In tin* chapiters dealing particularly with Fourier’s Seihvs space 
has b(M‘n found for the Kieiiiann-Lebesgue Theorem and its conse- 
quences, and for Parse val’s Theorem undtT fairly general con- 
ditions. 

For all ordinary purposes the discussion of the pro|)erties of 
Fourier’s Series and Fourier’s Constants given in the text will, it is 
hoped, be fomid both sufficient .and satisfactory. 

For the specialist who wishes to go further a treatnu'ut of the 
Lebesgue Definite Integral is given in a new Appendix, which takes 
the place of the former Appendix containing a detailed bibliography 
of Trigonometrical and Fourier’s Series. In this Appendix I have 
tried to show, in as simple a way as possible, what the Lebesgue 
Integral is, and in what respects the rules to which it is subject 
differ from, and are superior to, those for the classical Kicmann 
Integral. 
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So many papers are being written on Trigonometrical Series^ and 
on Fourier’s Series, Fourier’s Constants, and Fourier’s Integrals, that 
a mere list of their titles, brought up to date, would cover many 
pages. And it is doubtful if such a list is of much value to the 
student. In any case he has now at his disposal other works from 
which bibliographical information of this kind can be obtained. It 
is hoped that the lists of books and memoirs given at the ends of the 
chapters and of Appendix II will make up for the omission of the 
detailed bibliography. 

In the revision of part of the proofs I am fortimate in having had 
the assistance of Mr. George Walker of the University of Sydney, 
and now at Emmanuel College, Cambridge. His criticism and sug- 
gestions have been of great service to me. H. S. CARSLAW. 

Emmanuel College, 

Cambridge, 2Uh September, 1929. 



PEEFACE TO THE SECOND EDITION 


This book forms the first volume of the new edition of my book on 
Fourier's Series and Integrals and the Mathematical Themy of the 
Cjonduction of Heat, published in 1906, and now for some time out of 
print. Since 1906 so much advance has been made in the Theory of 
Fourier’s Series and Integrals, as well as in the mathematical dis- 
cussion of Heat Conduction, that it has seemed advisable to write 
a completely new work, and to issue the same in two volumes. The 
first volume, which now appears, is concerned with the Theory of 
Infinite Series and Integrals, with special reference to Fourier’s 
Series and Integrals. The second volume will be devoted to the 
Mathematical Theory of the Conduction of Heat. 

No one can properly understand Fourier’s Series and Integrals 
without a knowledge of what is involved in the convergence of 
infinite series and integrals. With these questions is bound up the 
development of the idea of a limit and a function, and both are 
founded upon the modern theory of real numbers. The first three 
chapters deal with these matters. In Chapter IV the Definite 
Integral is treated from Riemann’s point of view, and special atten- 
tion is given to the question of the convergence of infinite integrals. 
The theory of series whose terms are functions of a single variable, 
and the theory of integrals which contain an arbitrary parameter 
are discussed in Chapters. V and VI. It wilf be seen that the two 
theories are closely related, and can be developed on similar lines. 

The treatment of Fourier’s Series in Chapter VII depends on 
Dirichlet’s Integrals. There, and elsewhere throughout the book, 
the Second Theorem of Mean Value will be found an essential part 
of the argument. In the same chapter the work of Poisson is 
adapted to modem standards, and a prominent place is given to 

Fej^r’s work, both in the proof of the fundamental theorem and in 

▼ii 
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the discussion of the convergence of Fourier’s Series. Chapter IX 
is devoted to Gibb’s Phenomenon, and the last chapter to Fourier’s 
Integrals. In this chapter the work of Pringsheim, who has greatly 
extended the class of functions to which Fourier’s Integral Theorem 
applies, has been used. 

Two appendices are added. The first deals with Practical Har- 
monic Analysis and Periodogram Analysis. In the second a biblio- 
graphy of the subject is given. 

The functions treated in this book are “ ordinarj’^ ” functions. 
An interval (a, b) for which J{x) is defined can be broken up into a 
finite number of open partial intervals, in each of which the function 
is monotonic. If infinities occur in the range, they are isolated and 
finite in number. Such functions will satisfy the demands of the 
Applied Mathematician. 

The mo<lcru theory of integration, associated chiefly with the 
name of Leliesgue, has introduced into the Theory of Fourier’s 
Scries and Integrals functions of a far more complicjiteil nature. 
Various writers, notably W. H. Young, arc cngag<ul in buikliug up a 
theory of these and applied series much more advanee<l than any- 
thing treated in this book. These developments arc in the mean- 
time chiefly interesting to the Pure Mathematician siK'ciulising in 
the Theory of Functions of a Itcal Variable. My purpose has been 
to remove son^e of the difficulties of the Applietl Mathematician. 

The preparation of this book has occupied some time, and much 
of it has been given as a final course in the Infinitesimal Calculus to 
my students. To them it owes much. For assistance in the 
revision of the proofs and for many valuable suggestions, I am much 
indebted to Mr. E. M. Wellish, Mr. 11. J. Lyons, and Mr. H. H. 
Thorne of the Department of Mathematics in the University of 
Sydney. H. 8. CAHSLAW. 

Emmanuel College, 

Cambridge, Jan. 1921. 
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HISTORICAL INTRODUCTION 


A trigonometrical series 

^0 +(®i cos X 4-6i sin x) cos 2x +62 sin 2 x) +... 
is said to be a Fourier’s Series, if the constants «□, aj, fei, ... satisfy 
the equations 

ao=2y_y(*)‘^« 

1 fir V 

a„=-l /(x) cos nx (ir, 

—IT - 

1 fir ' 

6 „= f(x) sin nx dx 
ttJ ' 

and the Fourier’s Series is said to correspond to the function /(x).* 
In many important cases the sum of the Fourier's Series which 
corresponds to /(x) is equal to/(x); but if the function is arbitrary, 
there is no a priori reason that the series should converge at all 
in the interval ( - tt, ~), nor, if it does converge at a point, is there 
any a priori reason that its sum for that value of x should be/(x). 

Fourier in his Theorie analytique de la Chaleur (1822) was the 
first to assert that an arbitrary fimction, given in the interval 
( - TT, x), could be expressed in this way. He proved quite rigor- 
ously that the expansion is true for certain simple functions, which 
he needed in the problems of the conduction of heat; and, though 
he did not develop his proof for the general case with the precision 
the importance of the theorem demanded, the substantial accuracy 
of his method must be admitted. That the expansion was possible 


This correspondence is sometimes denoted by 

/(a?) ^ao + 2 («« cos tw: + sin nx), 
the notation being due to Hurwitz, McUh, Annalen, 57 
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in the case of an arbitrary function, as such was understood at that 
time, was assumed to be true from the date at which his work 
became known. Since then these series have been freely used in 
the solution of the differential equations of mathematical physics. 
For tliis reason they are now called Fourier’s Series — or the 
Fourier's Series corresponding to the function f(x ) — and the 
coefficients in the series, 

if _/(«)”«*■£», 

are called Fourier’s Coefficients, or Fourier’s Constants, for that 
function. 

The Theory of Fourier’s Series has had — and still is having — 
an immense influence on the development of the theory of functions 
of a real variable, and the influence and importance of these series 
in this field are comparable with those of the power series in the 
general theory of functions. 


FIRST PERIOD [1750-1850] 


The question of the possibility of the expansion of an arbitrary 
function of a? in a trigonometrical series of sines and cosines of 
multiples of x arose in the middle of the eighteenth century in 
connection with the problem of the vibration of strings. 

The theory of these vibrations reduces to the solution of the 
differential equation 





and the earliest attempts at its solution were made by d’Alembert,* 
Euler, t and D. Bernoulli.^ Both d’Alembert and Euler obtained 
the solution in the functional form 


y=<l)(x ^-at) +'ip{x - at). 

The principal difference between them lay in the fact that 
d'Alembert supposed the initial form of the string to be given 
by a single analytical expression, while Euler regarded it as lying 
along any arbitrary continuous curve, different parts of which 
might be given by different analytical expressions. Bernoulli, on 


•.)/«'(«. de VAcadimie de Berlin, 3 (1747), 214. 

t/oci ciU, 4 (1748). ^ Xloc. cit., 9 (1763), 173. 
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the other hand, gave the solution, when the string starts from rest, 
in the form of a trigonometrical series 

y=Ai sin x cos at +A 2 sin 2a? cos 2a^ + ... , 

and he asserted that this solution, being perfectly general, must 
contain those given by Euler and d’Alembert. The importance 
of his discovery was immediately recognised, and Euler pointed 
out that if this statement of the solution were correct, an arbitrary 
function of a single variable must hf developable in an infinite 
series of sines of multiples of the variable. This he held to be 
obviously impossible, since a series of sines is both periodic and 
odd, and he argued that if the arbitrary function had not both of 
these properties it could not be expanded in such a series. 

While the debate was at this stage a memoir appeared in 1759* 
by Lagrange, then a young and unknown mathematician, in 
which the problem was examined from a totally different point of 
view. While he accepted Euler’s solution as the most general, he 
objected to the mode of demonstration, and he proposed to obtain 
a satisfactory solution by first considering the case of a finite 
number of particles stretched on a weightless string. From the 
solution of this problem he deduced that of a continuous string by 
making the number of particles infinite.f In this way he showed 
that when the initial displacement of the string of unit length is 
given by /(a?) and the initial velocity by F(x), the displacement 
at time t is given by 

fi 00 

y = 2 1 S (sin mrx' sin mrx cos mrat) f (x*)dx' 

•'o 1 



This result and the discussion of the problem which Lagrange 
gave in this and other memoirs have prompted some mathe- 
maticians to deny the importance of Fourier’s discoveries, and to 
attribute to Lagrange the priority in the proof of the development 
of an arbitrary function in trigonometrical series. It is true 
that in the formula quoted above it is only necessary to change 
the order of summation and integration, and to put ^ = 0, in order 

*Cf. Lagrange, (Euvrea, 1 (Paris, 1867), 37. 
t/oc. cit., § 37. 
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that we may obtain the development of the function f(x) in a 
series of sines, and that the coefficients shall take the definite 
integral forms with which we are now familiar. Still Lagrange 
did not take this step, and, as Burkhardt remarks,'*' the fact that 
he did hot do so is a very instructive example of the ease with 
which an author omits to draw an almost obvious conclusion 
from his results, when his investigation has been undertaken 
with another end in view. Lagrange’s purpose was to demon- 
strate the truth of Euler’s solution and to defend its general 
conclusions against d’Alembert’s attacks. When he had obtained 
his solution, he therefore proceeded to transform it into the func- 
tional form given by Euler. Having succeeded in this, he held 
his demonstration to be complete. 

The further development of the theory of these series was due 
to the astronomical problem of the exptosion of the reciprocal 
of the distance between two planets in a series of cosines of 
multiples of the angle between the radii. As early as 1749 and 
1754 d’Alembert and Euler had published discussions of this 
question in which the idea of the definite integral expressions for 
the coefficients in Fourier’s Series may be traced, and Clairaut, in 
1757,t gave his results in a form which practically contained these 
coefficients. Again, Euler,t in a paper written in 1777 and 
published in 1793, actually employed the method of multiplying 
both sides of the equation 

f{x)=aQ +2ai cos x + 2 a 2 cos 2a; + ... + 2a,j cos nx 
by cos nx and integrating the series term by term between the 
limits 0 and tt. In this way he found that 

1 rir 

a„= - 1 f{x) cos nx dx. 

irjQ 

It is curious that these papers seem to have had no effect upon 
the discussion of the problem of the Vibrations of Strings in which, 
as we have seen, d’Alembert, Euler, Bernoulli, and Lagrange were 
about the same time engaged. The explanation is probably to 
be found in the fact that these results were not accepted with 

^Burkhardt, **£ntwicklungeii nach oscillirenden Functionen,** JoAreater. d. 
Math. Ver., Leipzig, 10, Heft II (1901), 32. 

i Paris, Hist. Atad. Sci. (1754 [59]), Art. iv. (July 1757). 

XPetrop. N. Acta, 11 (1793 [98]), p. 94 (May 1777). 
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confidencey and that they were only used in determining the 
coefficients of expansions whose existence could be demonstrated 
by other means. 

It was left to Fourier to place our knowledge of the theory of 
trigonometrical series on a firmer foundation. 

The methods he adopted were suggested by the problems he met 
in the Mathematical Theory of the Conduction of Heat. He dis- 
cussed the subject in various memoirs, the most important having 
been presented to the Paris Academy in 1811, although it was not 
printed till 1824-6. These memoirs are practically contained in 
his book, TMorie analytique de la Chaleur (1822). In a number of 
special cases he verified that a function /(x), given in the interval 
( - TT, tt), can be expressed as the sum of the series 

^ +62 sin 2x) + ... 

If" If" 

where (Iq = ^ I = " / (^) cos nx dx, 

^ttJ _ If irJ - tr 

f(x) sin nxdxy (n^l). 

Some of the proofs he gave for the general case of an arbitrary 
function are far from rigorous. One is the same as that given by 
Euler. But in his final discussion of the general case (Cf. §§ 415, 
416 and 423), the method he employs is perfectly sound, and not 
unlike that which Dirichlet used later in his classical memoir. 
However, this discussion is little more than a sketch of a proof, 
and it contains no reference to the conditions which the arbitrary 
function must satisfy. 

Fourier made no claim to the discovery of the values of the 
coefficients 

1 f »r 

a„ = - 1 f(x) cos nx dx, 

^ n^l. 

1 f" 

= “ 1 /(^) sin nx dx, 

ttJ -If 

We have already seen that they were employed both by Clairaut 
and Euler before this time. Still there is an important difference 
between Fourier’s interpretation of these integrals and that which 
was current among the mathematicians of the eighteenth century. 
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The earlier writers by whom they were employed (with the possible 
exception of Clairaut) applied them to the determination of the 
coeflScients of series whose existence had been demonstrated by 
other means. Fourier was the first to apply them to the repre- 
sentation of an entirely arbitrary function, in the sense in which 
that sum was then understood. In this he made a distinct advance 
upon his predecessors. Indeed Riemann* asserts that when 
Fourier, in his first paper to the Paris Academy in 1807, stated 
that a completely arbitrary function could be expressed in such a 
series, his statement so surprised Lagrange that he denied the * 
possibility in the most definite terms. It should also be noted that 
he was the first to allow that the arbitrary function might be given 
by different analytical expressions in different parts of the interval; 
also that he asserted that the sine series could be used for other 
functions than odd ones, and the cosine series for other functions 
than even ones. Further, he was the first to see that, when a 
function is defined for a given range of the variable, its value outside 
that range is in no way determined, and it follows that no one 
before him can have properly understood the representation of 
an arbitrary function by a trigonometrical series. 

The treatment which his work received from the Paris Aeademy 
is evidence of the doubt with which his contemporaries viewed 
his arguments and results. His first paper upon the Theory of 
Heat was presented in 1807. The Academy, wishing to en- 
courage the author to extend and improve his theory, made the 
question of the propagation of heat the subject of the grand prix 
de matkematiques for 1812. Fourier submitted his Memoire sur 
la propagation de la Chaleur at the end of 1811 as a candidate for 
the prize. The memoir was referred to Laplace, Lagrange, 
Legendre, and the other adjudicators; but, while awarding him 
the prize, they qualified their praise with criticisms of the rigour 
of his analysis and methods,! and the paper was not published at 

*Cf. Riemann, “Uber die Darstellbarkeit einor Function durch eine trigono- 
mctrische Reihe,’* OdUingen, Abh, Oes, Wiss,, 13 (1867), § 2, and Mathemdtische 
Werke (2 Aufl., 1892), p. 232. 

fTheir report is quoted by Darboux in bis Introduction (p. vii) to (Euvrea de 
Fourier, T. I: — " -Cette piece renferme les v6ritables Equations diff^rentielles de la 
transmission de la chaleur, soit & rint4rieur des corps, soit k leur surface; et lar 
nouveaut4 du sujet, jointe k son importance, a d4termin4 la Classe k couronner cet 
Ouvrage, en observant cependant que la manikre dont V Auteur parvient k ses 
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the time in the Memoires de VAcademie des Sciences. Fourier 
always resented the treatment he had received. When publishing 
his treatise in 1822, he incorporated in it, practically without 
change, the first part of this memoir; and two years later, having 
become Secretary of the Academy on the death of Delambre, he 
caused his original paper, in the form in which it had been com- 
municated in 1811, to be published in these Memoires. % Probably 
this step was taken to secure to himself the priority in his dis- 
coveries, in consequence of the attention the subject was receiving 
at the hands of other mathematicians. It is also possible that he 
wished to show the injustice of the criticisms which had been 
passed upon his work. After the publication of his treatise, when 
the results of his different memoirs had become known, it w'as 
recognised that real advance had been made by him in the dis- 
cussion of the subject and the substantial accuracy of his reasoning 
was admitted.§ 


equations n’eat pas exempte de difficultes, et que son analyse, pour les integrer, 
laisse encore quelque chose a dcsirer, soit relativement a la gcneralite, soit meme 
du o6te de la rigueur.” 

XMemoires de VAcad. des Sc., 4, p. 185, and 5, p. 153. 

§ It is interesting to note the following references to his work in the writings of 
modern mathematicians: 

Kelvin, CoU. Works, Vol. Ill, p. 192 (Article on “Heat,” Enc. Brit., 1878). 

“Returning to the question of the Conduction of Heat, we have first of all to 
say that the theory of it was discovered by Fourier, and given to the world through 
the French Academy in his Theorie analytique de la Chaleur, with solutions of prob- 
lems naturally arising from it, of which it is difficult to say whether their uniquely 
original quality, or their transcendcntly intense mathematical interest, or their 
perennially important instructiveness for physical science, is most to be praised.” 

Darboux, Introduction, (Euvres de Fourier, 1 (1888), p. v. 

“Par Timportance de ses d6couvertes, par Tinfluenc-e decisive qu’il a exercee sur 
le developpement de la Physique raath^matique, Fourier meritait I'hommage qui 
est rendu aujourd'hui a ses travaux et a sa memoire. Son nom hgurera digne- 
ment k cdt6 des noms, illustres entre tous, dont la liste, destinee k s'accroitre 
avec les ann^es, constitue d^s k present un veritable litre d’honneur pour notre 
pays. La Theorie analytique de la Chaleur . . . , que Ton peut placer sans injustice 
k c6te des ecrits scientifiques les plus parfaits de tous les temps, se recommande 
par une exposition int6ressante et originale des principes fondamentaux; il eclaire 
de la lumi^re la plus vive et la plus pen^trante toutes les idees essentielles que nous 
devons k Fourier et sur lesquelles doit reposer d^sormais la Philosophie naturelle; 
mais il contient, nous devons le reconnaitre, beaucoup de negligences, des erreurs 
de calcul et de detail que Fourier a su ^viter dans d’autres ecrits.” 

Poincare, Th&orie analytique de la propagation de la Chaleur (1891), p. 1, § 1. 

“La theorie de la chaleur de Fourier est un des premiers exemples de Tappli- 
cation de Tanalyse k la physique; en partant d’hypotheses simples qui ne sont 
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The next writer upon the Theory of Heat was Poisson. He 
employed an altogether different method in his discussion of the 
question of the representation of an arbitrary function by a 
trigonometrical series in his papers from 1820 onwards, which 
are practically contained in his books, Traite de Micanique (2® 4d., 
1833) and TMorie mathematique de la Chaleur (1835). He began 
with the equation 

1 - A* 

l-2Acos(a;'-a:)+A*^^ ~ 

h being numerically less than unity, and he obtained, by inte- 
gration, 

J - 1 - 2A cos (a;' ~ a;) -h 


= f f(x')dx' +2 V A" 1 f(x') cos n{x' - x)dx\ 

While it is true that by proceeding to the limit we may deduce 
that at a point of continuity or ordinary discontinuity 


is equal to 


f(x) or H/(a^+0)+/(a;-0)] 


we are not entitled to assert that this holds for the value A = l, 
unless we have already proved that the series converges for this 
value. This is the real diflSculty in the theory of Fourier’s Series, 
and this limitation on Poisson’s discussion has been lost sight of in 


autre chose que des fails exp^rimentaux g^n^ralis^s, Fourier en a di^duit une 
s6rie de consequences dont I’ensemble constitue une th^orie complete et coh^rente. 
Les resultats qu’il a obtenus sont certes int^ressants par eux-mSmes, mais ce qui 
Test plus encore est la m4thode qu’il a employ^ pour y parvenir et qui servira 
tou jours de module k tous ceux qui voudront cultiver une branche queloonque de 
la physique mathematique. J’ajouterai que le livre de Fourier a une importance 
capitals dans I’histoire des mathematiques et que I’analyse pure lui doit peut-dtre 
plus encore que I’analyse appliqu6e.” 

Boussinesq, Thiorie analytique de la Chaleur, 1 (1901), 4. 

“Les admirables applications qu’il fit de cette m^thode (t.e. his method of inte- 
grating the equations of Conduction of Heat) sont, k la fois, assez simples et assez 
g6nerales, pour avoir servi de modkle aux geomktres de la premikre moitie de ce 
sikcle; et elles leu^ ont ete d’autant plus utiles, qu’elles ont pu, avec de 14gkies 
modifications tout au plus, ktre transport^es dans d’autres branches de la 
Physique mathematique, notamment dans THydrodynamique et dans la Th4orie 
de I’elasticite.” 
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some presentations of Fourier’s Series. There are, however, other 
directions in which Poisson’s method has led to most notable 
results. The importance of his work cannot be exaggerated.* 

After Poisson, Cauchy attacked the subject in different memoirs 
published from 1826 onwards using his method of residues, but 
his treatment did not attract so much attention as that given 
about the same time by Dirichlet, to which we now turn. 

Dirichlet’s investigation is contained in two memoirs which 
appeared in 1829t and 1837.J The method which he employed 
we have already referred to in speaking of Fourier’s work. He 
based his proof upon a careful discussion of the limiting values 
of the integrals 


Jo 

J a 


sin fix 
sinx 


a > 0, 


sin fix 
sin X 


da; ... , 6 > a > 0, 


as fi increases indefinitely. By this means he showed that the 
sum of the Fourier’s Series for f(x) is \{f(x +0) +/(aJ-0)) at every 
point between - tt and tt, and |(/( ~ tt +0) +/(7r ~0)) at 
provided that f{x) has only a finite number of ordinary discon- 
tinuities and turning points, and that it does not become infinite 
in ( - TT, tt). In a later paper,§ in which he discussed the expan- 
sion in Spherical Harmonics, he showed that the restriction that 

f{x) must remain finite is not necessary, provided that 
converges absolutely. 



SECOND PERIOD [1850-1905] 

The principal names in the First Period are those of Fourier and 
Dirichlet, and the position as left by Dirichlet was that, when the 
function f(x) is bounded in the interval ( - -tt, tt), and this interval 
can be broken up into a finite number of partial intervals in each 
of which f{x) is monotonic, the Fourier’s Series converges at every 
point within the interval to J[/(^+^) 

points to J [/( - TT +0) +/( 7 r ~ 0)]. These sufficient conditions — and 


♦For a full treatment of Poisson’s method, reference may be made to Bdcher’s 
paper, “Introduction to the Theory of Fourier’s Series,” Ann. of Math. (2), 7 (1906). 
\ Journal f Ur Math., 4 (1829). 

XDove^a Repertorium der Physik, 1 (1837), 152. 

^Journal fUr Math., 17 (1837). 
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their extension to the unbounded function — cover most of the 
cases that are likely to be required in the applications of Fourier’s 
Series to the solution of the differential equations of mathematical 
physics. 

In the Second Period we pass more definitely into the domain of 
the pure mathematician, and the first name we meet is that of 
Riemann. His memoir* Vber die Darstellbarkeit einer Function 
dutch eine trigonometrische Reihe formed his Habilitationsschrift at 
Gottingen in 1854, but it was not published till 1867, after his 
death. It led to most important developments in mathematical 
analysis, as well as to the discovery of many striking properties of 
trigonometrical scries, in general, and of Fourier’s Series, in par- 
ticular. His aim was to find a necessary and sufficient condition 
which the arbitrary function must satisfy so that, at a point x in the 
interval, the corresponding Fourier’s Series shall converge to f{x). 
Dirichlet had shown that certain conditions were sufficient. The 
question Riemann set himself to answer has not yet been solved. 
It is quite probable that it is not solvable. But in the consideration 
of the problem he realised that the concept of the definite integral 
should be widened. And the Riemann Integral we owe to the 
study of Fourier's Series. 

Cauchy in 1823t had defined the definite integral of a continuous 
function as the limit of a sum, much in the way it is still treated 
in elementary text-books. He divided the interval of integration 
into partial intervals by the points 

^ — ••• ^n-v ^n~h. 

The sum S was given by the equation 

^=(ai-Oo)/(^i) +(oa-ai)/(x 2 ) +... +(a„-o„_i)/(x„), 
where x^ is any point in (u,.-!, a^). 

He showed that, when the number of points of section tends to 
infinity and the length of the largest partial interval tends to zero, 

the sums S tend to a limit. The definite integral | f{x)dx he 
defined to be this limit. " 

If the function is continuous in (a, 6) except at the point c, in 

♦See note on p. 6. 

fCf. Cauchy, RUeunU dea lemons donnees a V£cole roy, PolyUchnique aur U cakul 
infiniUaimdl, 1 (Paris, 1823), pp. 81-84, and (Euwrea (2), 4, p. 122-29. 
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the neighbourhood of which it may be bounded or not, the integral 
is taken to be the sum of the limits 

tr.-h rb 

lim I f{x)dx and lim I f(x)dx, 

h-*0 J a h~*0 J c-i-h 

when these limits exist. And if f{x) is discontinuous at a finite 
number of points Cj, Cg, ... the interval is divided into parts 

each of which contains only one of these points. To each of these 
parts the preceding definition is applied, when this is possible; and 
then the sum of the numbers so obtained is taken as the integral 
from a to 6. 


In dealing with the bounded function, Riemann did not assume 
that it was continuous in the interval, or had only a finite number 
of discontinuities therein. But he used the sum S as before, and 

the integral f f(x)dx was defined as the limit of these sums S, 

J a 

provided this limit existed. He obtained a necessary and sufficient 
condition for the existence of the limit, and placed the definite 
integral on a wider and purely arithmetical basis. 

With Riemann’s definition of the integral 1 f(x)dx, for a bounded 

(I 

function — given in the text in a slightly modified form — functions 
that were previously without an integral became integrable. A 
striking example’*' due to him was the sum of the series. 




where (nx) stands for the positive or negative difference between nx 
and the nearest integer, unless it lies midway between two consecu- 
tive integers, when {nx) is to be taken as zero. This function is 
discontinuous for every rational number of the form p/2n, where p 
is an odd number, prime to n; and there are an infinite number 
of points of discontinuity in every interval, however small. 

A fundamental theorem proved by Riemann deals with the 
1 1 " sin 

Fourier’s Constants - I showed that for any 

TTJ — a- 

bounded and integrable function f{x) these constants tend to zero 
as n tends to infinity. And this holds also for the integral 




*Cf. loc. cit, § 6. 
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This theorem shows at once that, if f{x) is bounded and integ- 
rable in ( - tt, tt), the convergence of its Fourier’s Series at a point 
in ( ~ TT, ir) depends only on the behaviour oif{x) in the neighbour- 
hood of that point. 

Riemann was also led to examine the theory of trigonometrical 
series of the type 

Uq 4-(ai cos X +bi sin x) -h(a 2 cos 2x +62 sin 2aj) +... , 
when the coefficients are not Fourier’s Constants. He obtained 
many of the properties of such series. The most important question 
to be answered was whether a function could be represented by 
more than one such series in an interval ( - tt, tt). This reduces 
to the question whether the sum of a trigonometrical series in 
which the coefficients do not all vanish can be zero right through 
the interval. The discussion of this and similar problems was 
carried on, chiefly by Heine and 6 . Cantor, from 1870 onwards; 
in these papers Cantor laid the foundation of the Theory of 
Sets of Points, another example of the remarkable influence 
the theory of Fourier’s Series has had upon the development 
of mathematics. It will be sufficient in this place to state that 
Cantor showed in 1872 that all the coefficients of the trigono- 
metrical series must vanish, if its sum is zero at all points of 
( - X, x), with the exception of the points of a set of the wth order.* 

In 1875 P. du Bois-Reymond provedf that if a trigonometrical 
series converges in ( - x, x) to f{x), where f{x) is integrable, the 
series must be the Fourier’s Series for f{x). He also settled the 
question as to whether the Fourier’s Series for a continuous function 
always has f{x) for its sum; for he gave not only an example of a 
function, continuous in ( - x, x), whose Fourier’s Series did not 
converge at a particular point, but he also constructed another, 
whose Fourier’s Series fails to converge at the points of an every- 
where dense set. Many years later Fej 6 r gave several much 
simpler examples.ij: 

The nature of the convergence of Fourier’s Series received 
attention, especially after the introduction by Stokes (1847) and 

*Math, Annaten, 5 (1872), 123. 

tAbA. d. Bay, Ahad„ 12 (1875), p, 117, 

JCf. Journal fiir Math,, 137 (1909) ; 138 (1910), 22. Bend, Circ, Mol, Palermo^ 
28 (1909), 402. 
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Seidel (1848) of the concept of uniform convergence. It had been 
known since Dirichlet’s time that the series were, in general, only 
conditionally convergent, if at all; and that their convergence 
depended upon the presence of positive and negative terms. It 
was not till 1870 that Heine showed* that if f(x) is- bounded 
and integrable, and otherwise satishes Dirichlet’s Conditions in 
( - tt, x), its Fourier’s Series converges uniformly in any interval 
(a, b)y which contains neither inside it nor at an end any discon- 
tinuity of the function. 

The importance attached to the question of uniform convergence 
of the series was due to the impression that term by term integra- 
tion would only be permissible, if the series converged uniformly. 
It was not till much later that it was found that a Fourier’s Series 
could be integrated term by term, even if the series itself did not 
converge. 

The sufficient conditions of Dirichlet were succeeded by three 
conditions, now classical, associated with the names of Dini, 
Lipschitz and Jordan. Dinif in 1880 showed that the Fourier's 
Series for the integrable function f(x) hasYim\[f(X’^h)’\‘f(x-h)] 


for its sum at any point in {-iTy ir) for which this limit exists^ pro- 
vided that there is a positive S such that 


f. 


'* I /(* +0 +/(» - 0 - lim [ /(® + A) +/(x - ft)]| 

^ dt 


is a convergent integral. 

A special case of Dini’s criterion hhd been given in 1864 by 
Lipschitz.J This can be put in the form: 

The Fourier's Series for f{x) converges at x to 
lim i [f{x + A) 4-/(® - A)], 

A->0 


when this limit exists, if there is a positive 6 such that 

I f{x +0 +f(x - <) - lim [fix +h) +f(x - A)]| <Ct*, 

h -*0 

when 0<t^S, 


where C and k are positive numbers. 


•Joarnai for Math., 71 (1870), 353. 

fCf. Bini, “Serto di Fourier e altre rappreeentazioni aaalitiohe delle funzioni di 
una variabile reate” (Pisa, 1880), p. 102. 
tot. Journal for Math., 63 (1864), 286. 
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The treatment of Fourier’s Series was simplified by Jordan* 
by the introduction of his functions of bounded variation and his 
criterion states that the Fourier's Series for the irUegrable function 
f{x) converges to 

H/(^+o)+/(a.~o)] 

at every point in the neighbourhood of which f{x) is of bounded 
variation. 

During this period the properties of Fourier’s Constants were 
also examined, and among the important results obtained, when 
the Riemann integral was still used, it is sufficient to cite that 
usually called Parseval’s Theorem,t according to which, when 
f{x) and [f{x)]^ are integrable in ( - tt, tt), 

U [f(x)fdx=2ao^ + '^{a„^+bn’^). 

-tr 1 

Also, if f(x) and g(x), as well as their squares, are integrable, 

1 rjT ^ 

dx = 2%ao + S («»an + K^n), 

rrj -V 1 

where 6„, and a„, Fourier’s Constants for f{x) and 

g{x) respectively. 

If Fourier’s Series for f{x) is not convergent, it may converge 
when one or other of the methods of “summation” applied to 
divergent series is adopted. Fej4r in 1904 discovered the remark- 
able theorem^ that, when the series is summed by the method of 
arithmetical means, its sum is i[/(a?+0) +/(ic-0)] at every point 
in {-TT, tt) at which f{x±0) exist, the only condition attached to 
f(x) being that, if bounded, it shall be integrable in ( ~ tt, tt), and, 

if unbounded, thatj f{x)dx shall be absolutely convergent. 

THIRD PERIOD [1905- ] 

The theory of Fourier’s Series, as built up by Dirichlet, Riemann, 
Cantor, Dini, Jordan and other mathematicians of the nineteenth 
century, with a fuller understanding of the limiting processes 

♦Cf. Comptes Rendus, 92 (1881), 228, and Jordan, Cours d'Analyae, 2 ( 1" ed., 1882), 
Ch. V. 

tCf. de la Valine Poussin, Ann, Soc, sc, Bntx,, 17B (1893), 18, and Hurwitz, 
Math, Annalen, 57 (1903), 175. 

tCf. MaUi, Annalen, 58 (1904), 51. 



HISTORICAL INTRODUCTION 


16 


involved, placed in the hands of applied mathematicians a quite 
satisfactory instrument. But the properties of the series, which 
we owe to them, failed in many ways to give a theory with which 
the pure mathematician could be fully content. Unity, symmetry 
and completeness were still wanting. In this respect the last 
twenty-five years have seen a great improvement, due, chiefly, to 
the new definition of the definite integral put forward in 1902 by 
Lebesgue in his Paris thesis — Integrate, longueur, aire* — and further 
developed in his Logons sur V integration et la recherche des fonctions 
primitives (1904).*|* 

Lebesgue’s integral is founded upon the subtle and rather difficult 
idea of the measure of a set of points. In the modern theory of 
functions of a real variable, Lebesgue’s integral (or one of the others 
associated with it) is indispensable. But for practical purposes 
the Riemann integral will suffice. The progress which we now 
describe lies in the field of the specialist; and in no department of 
pure mathematics has greater activity been displayed in recent 
years than in the theory of trigonometrical series.^ Most im- 
portant contributions have been made by Lebesgue himself, Fej6r, 
Hobson, Hardy and Littlewood, de la Vallee Poussin and W. H. 
Young. 

The first point to notice is that, if f{x) is bounded and integrable 
according to Riemann’s definition, it is also integrable with 
Lebesgue’s definition, and the integrals are equal. But a bounded 
function may be integrable with Lebesgue’s definition, and fail to 
be integrable with Riemann’s. It is convenient to say that a 
function is integrable (L), when it is integrable according to 
Lebesgue’s definition, and that it is integrable (JK), when it is 
integrable according to Riemann’s definition. If f{x) is integrable 
i (L), but not bounded in the interval of integration, the Lebesgue 
I integral converges absolutely. Unbounded functions may be 
‘^integrable (i), but not integrable (i2); and conversely. 

The fundamental theorems of integratioh apply to both integrals, 
but one of the advantages for our present purpose of the Lebesgue 
integral is that a function integrable (L) need not be continuous 

*Annali di Mat. (3), 7 (1902), 231. 

fA revised and enlarged second edition has appeared in 1928. 

t A full account of work in this held is to be found in Hobson’s Theory of Functions 
of a Real Variable, 2 (2nd ed., 1926), Ch. VIII. 
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“almost ey^rywhere”* in the interval of integration, as is the case 
with a function integrable Also if /„(ic) is integrable (L), and 

lim fjx) exists, finite or infinite, this limit is integrable (L). And 

n->oo 

more important still, with Lebesgue integrals, under much more 
general conditions,^ we can make use of the relation: 

If f(x)= lim fn(x), then f f{x)dx= lim f fj^x)dx, 

n— *>00 Ja n-^coJ a 

Returning to Fourier’s Series, we remark first that Riemann’s 
theorem, according to which the Fourier’s Constants of a bounded 
and integrable function /(x) tend to zero when n tends to infinity — 

rft sin 

or, more generally, that lim I f{x) nx dx=0 — applies with the 

n— j* a 

Lebesgue integrable to any function, bounded or not, integrable 
(Zr). This is now usually referred to as the Riemann-Lebesgue 
Theorem — or Fundamental Lemma — and may be stated as 
follows: 

lif(x) is integrable (L) in (a, 6), then 

lim [ /(a:) nx dx=0. 

This was proved by Lebesgue in 1903.§ 

Now the sum Sn(x) of the terms up to those in cos nx and sin n. 
of the Fourier’s Series for f{x) integrable (L) can be written 

«n(a;) = [ f(x +2a) +f(x - 2a)] da, 

TTJ Q Sin U 

and we find from this that 

lim s„{x) -/(x) = - lim P 0(a) 
n-*<o T*" n-^ooJo Cl 

where 0(a) = f{x +2a) +f{x - 2a) - 2/(x). 

Hence, by the Riemann-Lebesgue Theorem, 

lim s„{x) =f(x), if lim [ 0(a) da 

n-*<x> n—^aaJo Cl 

for some positive h. 


•A property is said to hold almost everywhere in an interval, if it holds for all 
points except those forming a set of measure zero. 
fCf. Appendix II, § 10. 

{See Appendix II, §§ 15, 18. 

iAnrudea 8cu,^ V&eole Normale (3), 20 (1903), 453. Also see Lebesgue, Lemons 
sur lea shies trigonomUriq^es (Pans, 1906), 61. 
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Also the question of the convergence of the Fourier’s Series for 
f(x) at a point in the interval {-ir, tt) depends only on the 
behaviour of f{x) in the neighbourhood of that point. 

In 1905 Lebesgue gave a new sufficient condition for the conver- 
gence of the Fourier’s Series for /(x), which included all the 
previously known conditions.^ 

Another point to notice is that the question of term by term 
integration of Fourier’s Series does not depend, as used to be 
thought to be the case, on the uniform convergence of the series. 
Indeed, with the usual notation, we have! 

I / {x) dx = aQ(x + tt) + 2 - (a„ sin wx + (cos nir - cos nx)), 

J -ir 1 ^ 

where x is any point in ( - tt, tt), for any function integrable (L), 
whether the Fourier’s Series converges or not. And the new 

series converges uniformly to J f(x)dx in the interval (-tt, tt). 

Term by term integration can then be continued indefinitely. 

This result can be used as a test in determining whether a trigono- 
metrical series is a Fourier’s Series. If, on integrating the series 
jerm by term, it fails to converge in the range ( - tt, tt), it cannot 

be a Fourier’s Series. In this way it can be seen that X — 

^ log n 

is not a Fourier’s Series, as the integrated series diverges at a; = 0.J 

Again Parseval’s Theorem, that 

-f [/(*)]®<^2; = 20o®+2(®n*+V), 

TTJ -ir 1 

holds for any function /(x), whose square is integrable (X) in 
( ~ TT, tt), and a similar remark applies to the relation 

- dz = 20oao + S (“nOn + KPn), 

TTj -n 1 

where a„, and Un, fin s-re the Fourier’s Constants for the functions 
f{x) and g{x), whose squares are integrable (L) in ( - tt, 7r).§ 

*Cf. McUh, Annahrif 61 (1905), 82, and Lebesgue, Lemons aur lea series trigonometru 
queSt p. 59. 

fCf. Lebesgue, LeiQona aur lea airiea trigonometriquea, p. 102. 

{This example is due to Fatou, Comptea JHendna, 142 (1906), p. 765. Other 
examples are given by Perron, Math, Annalen, 87 (1922), 84. 

§Cf. Lebesgue, Le^ona aur lea airies trigonomftriquea, p. 100. 

Fatou, Acta Math,, 30 (1906), 352. 
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As g{x) cun be put equal to zero in the partial intervals (-ir, a) 
and (^, x), it follows that when /(a;) and g{x) are functions whose 
squares are integrable {L) in ( -x, x) and (a, §) respectively, the 

integral f{x)g{x)dx may be obtained by substituting for f(x) its 

.1 a 

Fourier's Series and applying term by term integration. 

But one of the most remarkable results which follow from the 
use of the Lebesgue integral in the theory of Fourier’s Series is the 
converse of Parseval’s Theorem, known from its discoverers as 
the Riesz-Fischer Theorem :* 

00 

Any trigonometrical series for which ^ converges is 

1 

the Fourier's Series of a function whose square is integrable (L) in 

(-TT, Tt). 

Reference has already been made to the application of summa- 
tion by Fejer's arithmetical means to Fourier’s Series. This 
method is a special case (C, 1) of the general Cesaro sum, usually 
denoted by (C, r). A great deal of work has been done in the 
investigation of sufficient conditions that Fourier’s Series be 
siimmable (C, r) at a point in ( - tt, tt). The results obtained by 
this method, when r is fractional, have thrown light on ordinary 
convergence and Cesaro summation, when r is integral. 

Another field in which much progress has been made is the 
investigation of the behaviour and properties of Fourier’s Constants 
when Lebesgue integrals are used. The Parseval and Riesz- 
Fischer Theorems belong to this class, and extensions of both 
have been made, when the condition that f{x) and g(x) shall be 
functions whose squares are integrable (L) is replaced by a more 
general condition. 

The convergence problem for Fourier’s Series is still unsolved. 
There is no property of the arbitrary function f(x), integrable (L) 
in ( - TT, tt), which is known to be both necessary and sufficient for 
the convergence of Fourier’s Series. There are simple sufficient 
conditions, which are known not to be necessary, and the necessary 
conditions obtained are known not to be sufficient ; and the same 
remark applies to summation by an assigned Ceskro mean. 

*Cf. F. Riosz, Comptes Rendus, 144 (1907). 615-619, 734-736. 

Fischer, Comptes Rendus, 144 (1907), 1022. 

Young, W. H. and Grace Chisholm, Quarterly J. of Math,, 44 (1912), 49. 
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CHAPTER I 


RATIONAL AND IRRATIONAL NUMBERS 
THE SYSTEM OF REAL NUMBERS 

1. Rational Numbers. The question of the convergence of 
Infinite Series is only capable of satisfactory treatment when 
the difficulties underlying the conception of irrational numbers 
have been overcome. For this reason we shall first of all give a 
short discussion of that subject. 

The idea of number is formed by a series of generalisa- 
tions. We begin with the positive integers. The operations 
of addition and multiplication upon these numbers are always 
possible; but if a and b are two positive integers, we cannot 
determine positive integers x and y, so that the equations 
a—b+x and a=6y are satisfied, unless, in the first case, a is 
greater than 6, and, in the second case, a is a multiple of 6. 
To overcome this difficulty fractional and negative numbers are 
introduced, and the system of rational numbers placed at our 
disposal.* 

The system of rational numbers is ordered, Le. if we have two 
different numbers a and 6 of this system, one of them is greater 
than the other. Also, if a >6 and 6>c, then a>c, when a, 6 
and c are numbers of the system. 

Further, if two different rational numbers a and b are given, 
we can always find another rational number greater than the 


*The reader who wishes an extended treatment of the system of rational 
numbers is refenied to Stols und Gmeiner, Theoretische Arithmetik (Leipzig, 
1900-1902) and Pringsheim, Vorlesungen Uber ZahUn* uni Funktionmlehrt 
(Leipzig, 1916). 
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one and less than the other. It follows from this that between 
any two different rational numbers there are an infinite number 
of rational numbers.* 

2. The introduction of fractional and negative rational num- 
bers may be justified from two points of view. The fractional 
numbers are necessary for the representation of the subdivision 
of a unit magnitude into several equal parts, and the negative 
numbers form a valuable instrument for the measurement of 
magnitudes which may be counted in opposite directions. This 
may be taken as the argument of the applied mathematician. 
On the other hand there is the argument of the pure mathe- 
matician, with whom the notion of number, positive and negative, 
integral and fractional, rests upon a foundation independent 
of measurable magnitude, and in whose eyes analysis is a 
scheme which deals with numbers only, and has no concern 
per se with measurable quantity. It is possible to found mathe- 
matical analysis upon the notion of positive integral number. 
Thereafter the successive definitions of the different kinds of num- 
ber, of equality and inequality among these numbers, and of the 
four fundamental operations, may be presented abstractly.! 

3. Irrational Numbers. The extension of the idea of number 
from the rational to the irrational is as natural, if not as easy, as 
is that from the positive integers to the fractional and negative 
rational numbers. 

Let a and b be any two positive integers. The equation 
cannot be solved in terms of positive integers unless a is a perfect 
6^^ power. To make the solution possible in general the irrational 
numbers are introduced. But it will be seen below that the 


*When we say that a set of things has a finite number of members, we mean 
that there is a positive integer n, such that the total number of members of the 
set is less than n. 

When we say that it has an infinite number of members, we mean that it has 
not a finite number. In other words, however large n may he, there are more 
members of the set than n. 

A set is said to be countably infinite (or enumerable) when its members can be 
represented by a sequence «s, ... . 

In this case there is a one-one correspondence between the members of the set 
and the set of positive integers 1, 2, 3 

fCf. Hobson, Proc. London Math, Soc, (1), 35 (1913), 126 ; also the same author’s 
Theory of Functions of a Re^ Variable^ 1 (3rd. 1927), 11. 
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system of irrational numbers is not confined to numbers which 
arise as the roots of algebraical equations whose coefficients 
are integers. 

So much for the desirability of the extension from the abstract 
side. From the concrete the need for the extension is also evident. 
We have only to consider the measurement of any quantity to 
which the property of unlimited divisibility is assigned, e.g. a 
straight line L produced indefinitely. Take any segment of this 
line as unit of length, a definite point of the line as origin or 
zero point, and the directions of right and left for the positive 
and negative senses. To every rational number corresponds a 

1 \ 1 + — 

- 2-1012 

Fig. 1. 

definite point on the line. If the number is an integer, the point 
is obtained by taking the required number of unit segments one 
after the other in the proper direction. If it is a fraction ±p/j, 
it is obtained by dividing thfe unit of length into q equal parts 
and taking p of these to the right or left according as the sign is 
positive or negative. These numbers are called the measures of 
the corresponding segments, and the segments are said to be 
commensurable with the unit of length. The points correspond- 
ing to rational numbers may be called rational points. 

There are, however, an infinite number of points on the line 
L which are not rational points. Although we may approach 
them as nearly as we please by choosing more and more 
rational points on the line, we can never quite reach them in 
this way. The simplest example is the case of the points coin- 
ciding with one end of the (diagonal of a square, the sides of which 
are the unit of length, when the diagonal lies along the line L 
and its other end coincides with any rational point. 

Thus, without considering any other oase of incommensur- 
ability, we see that the line L is infinitely richer in points than 
the system of rational numbers in numbers. 

Hence it is clear that if we desire to follow arithmetically all 
the properties of the straight line, the rational numbers are 
insufficient, and it will be necessary to extend this system by the 
creation of other numbers. 
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4. Returning to the point of view of the pure mathematician, 
we shall now describe Dedekind’s method of introducing the 
irrational number, in its most general form, into analysis.* 

Let us suppose that by some method or other we have divided 
all the rational numbers into two classes, a lower class A and an 
upper class B, such that every number a of the lower class is less 
than every number ^ of the upper class. 

When this division has been made, if a number a belongs to 
the class A, every number less than a does so also; and if 
a number ^ belongs to the class B, every number greater than ^ 
does so also. 

Three different cases can arise : 

(I) The lower class can have a greatest number and the dipper 

class no smallest number. 

This would occur, if, for example, we put- the number 5 and 
every number less than 5 in the lower class, and if we put in the 
upper class all the numbers greater than 5. 

(II) The upper class can have a smallest number and the lower 

class no greatest number. 

This would occur if, for example, we put the number 5 and 
all the numbers greater than 5 in the upper class, while in the lower 
class we put all the numbers less than 5. 

It is impossible that the lower class can have a greatest 
number w, and the upper class a smallest number n, in the 
same division of the rational numbers; for between the rational 
numbers m and n there are rational numbers, so that our hypo- 
thesis that the two classes contain all the rational numbers is 
contradicted. 

But a third case can arise : 

(III) The lower class can have no greatest number and the upper 

class no smallest number. 

For example, let us arrange the positive integers and their 
squares in two rows, so that the squares are underneath the 
numbers to which they correspond. Since the square of a frac- 
tion in its lowest terms is a fraction whose numerator and 

^Dedekind (1831-1916) published his theory in Stetigkeit nnd irrationale 
ZaMen (Braunschweig, 1872); English translation in Dedekind’s Essays on Number 
(Chicago, 1901). . ' " ' 
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denominator are perfect squares, we see that there are not rational 
numbers whose squares are 2, 3, 5, 6, 7, 8, 10,11, ... , 

1 2 3 4 ... 

1 2 3 4 6 6 7 8 9 10 if 12 13 14 15 16 ... . 

However there are rational numbers whose squares are as near 
these numbers as we please. For instance, the numbers 
2, 1*5, 1*42, 1-415, 1-4143, ... , 

1, 1-4, 1-41, 1-414, 1-4142, ... , 

form an upper and a lower set in which the squares of the terms 
in the lower are less than 2, and the squares of the terms in the 
upper are greater than 2. We can find a number in the upper 
set and a number in the lower set such that their squares differ 
from 2 by as little as we please.f 

Now form a lower class, as described above, containing all 
negative rational numbers, zero and all the positive rational 
numbers whose squares are less than 2; and an upper class 
containing all the positive rational numbers whose squares are 
greater than 2. Then every rational number belongs to one class 
or the other. A^lso every number in the lower class is less than 
every number in the upper. The lower class has no greatest 
number and the upper class has no smallest number. 

5. ? When by any means we have obtained a division of all the 
rational numbers into two classes of this kind, the lower class 
having no greatest number and the upper class no smallest 
number, we create a new number defined by this division. We 
call it an irrational number, and we say that it is greater than 
all the rational numbers of its lower class, and less than all the 
rational numbers of its upper class. 

Such divisions are usually called sections, % The irrational 
number ^2 is defined by the section of the rational numbers 
described above. Similar sections would define the irrational 
numbers ijb, etc. The system of irrational -numbers is 
given by all the possible divisions of the rational numbers into a 
lower class A and an upper class B, such that every rational 

*If a formal proof of this statement is needed, see Dedekind, foe. eif., English 
translation, p. 14, or Hardy, Course of Pure Mathematics (5th ed., 1928), 6. 

fOf. liardy, he, eU,, p. 8. 

}Frenoh, eoupursi German, SehniU, ^ 
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number is in one class or the other, the numbers of the lower 
class being less than the numbers of the upper class, while the 
lower class has no greatest number, and the upper class no smallest 
number. 0 

In other words, every irrational number is defined by its sec- 
tion (A, B). It may be said to “correspond’’ to this section. 

The system of rational numbers and irrational numbers 
together make up the system of real numbers. 

The rational numbers themselves “correspond” to divisions of rational 
numbers. 

For instance, take the rational number m. In the lower class A put all 
the rational numbers less than m, and m itself. In the upper class B put all 
the rational numbers greater than m. Then m corresponds to this division 
of the rational numbers. 

Extending the meaning of the term section, as used above in the definition 
of the irrational number, to divisions in which the lower and upper classes 
have greatest or smallest numbers, we may say that the rational number m 
corresponds to a rational section (A, B),* and that the irrational numbers 
correspond to irrational sections. When the rational and irrational numbers 
are defined in this way, and together form the system of real numbers, the 
real number which corresponds to the rational number m (to save confusion 
it is sometimes called the rational-real number) is conceptually distinct from 
m. However, the relations of magnitude, and the fundamental operations 
for the real numbers, are defined in such a way that this rational-real number 
has no properties distinct from those of fn, and it is usually denoted by the 
same symbol. 

6. Relations of Magnitude for Beal Numbers. We have extended our 
conception of number. We must now arrange the system of real numbers 
in order; i,e. we must say when two numbers are equal or unequal to, greater 
or less than^teach other. 

In this place we need only deal with cases where at least one of the numbers 
is irrational. 

An irrational number is never equal to a rational number. They are always 
different or unequal. 

Next, in § 5, we have seen that the irrational number given by the section 
(A, B) is said to be grater than the rational number m, when m is a member 
of the lower class A, and that the rational number m is said to be greater than 
the irrational number given by the section (A, B), when m is a member of the 
upper class B. 


*The rational number m could correspond to two sections: the one named in 
the text, and that in which the lower class A contains all the rational numbers 
less than m, and the upper class B, m and all the rational numbers greater than m. 
To save ambiguity, one of these sections only must be chosen. 
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Two irrational numbers are eqiud^ when they are both given by the same section. 
They are different or unequal, when they are given by different sections. 

The irrational number a given by the section (A, B) is greater than the 
irrational number a' -given by the section (A', B'), when the class A contains 
numbers of the class iV. Now the class A has no greatest number. But if 
a certain number of the class A belongs to the class B^ all the numbers of A 
greater than this number also belong to B". The class A thus contains an 
infinite number of members of the class B', when a > of. 

If a real number a is greater than another real number a\ then a' is less than a. 

It will be observed that the notation > , =, < is used in dealing with real 
numbers as in dealing with rational numbers. 

The real number is said to lie between the real numbers a and y, when 
one of them is greater than p and the other less. 

With these definitions the system of real numbers is ordered. If we have 
two different real numbers, one of them is greater than the other; and if we 
have three real numbers such that a> P and P>y, then a > y. 

These definitions can be simplified when the rational numbers themselves 
are given by sections, as explained at the end of § 5. 

7. Between any two different rational numbers there is an infinite number 
of rational numbers. A similar property holds for the system of real numbers, 
as will now be shown: 

(I) Between any two different real numbers a, a' there are an infinite number 

of rational numbers. 

If a and of are rational, the property is known. 

If a is rational and a' irrational, let us assume a > a'. Let a' be given by 
the section (A', B'). Then the rational number a is a member of the upper 
class B', and B' has no least number. Therefore an infinite number of 
members of the class B^ are less than a. It follows from the definitions 
of § 5 that there are an infinite number of rational numbers greater than a' 
and less than a. 

A similar proof applies to the case when the irrational number of is greater 
than the rational number a. 

There remains the case when a and a' are both irrational. Let a be given 
by the section (A, B) and a' by the section (A', B'). Also let a > a'. 

Then the class A of a contains an infinite number of members of the class 
B^ of a'; and these numbers are less than a and greater than a'. 

A similar proof applies to the case when a < a'. 

The result which has just been proved can be made more general : 

(II) Between any ivoo different real numbers there are an infinite number of 

irrational numbers. 

Let a, a' be the two given numbers, and suppose a < a\ 

Take any two rational numbers p and p\ such that a< p< p' <a'. If we 
can show that between p and P' there must be an irrational number, the 
theorem is established. 

Let t be an irrationai number. If this does not lie between P and P\ by 
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adding to it a suitable rational number we can make it do so. For we can 
find two rational numbers m, n, such that m<i<n and (n - m) is less than 
(p' - /?). The number - wi + » is irrational, and lies between P and p', 

8. Dedekind’s Theorem. We shall now prove a very im- 
portant property of the system of real* numbers, which will be 
used frequently in the pages which follow. 

If the system of real numbers is divided into two classes A and J5, 
in such a way that 

(i) each class contains at least one number ^ 

(ii) every number belongs to one class or the other, 

(iii) every number in the lower class A is less than every number 

in the up'per class B\ 
then there is a number a such that 

every number less than a belongs to the lower class A, and 
every number greater than a belongs to the upper class B, 

The separating number a itself may belong to either class. 

Consider the rational numbers in A and B. 

These form two classes — e.g. A' and B' — such that every rational 
number is in one class or the other, and the numbers in the lower 
class A' are all less than the numbers in the upper class B'. 

As we have seen in § 4, three cases, and only three, can arise. 

(i) The lower class A* can have a greatest number m and the upper 

class B' no smallest number. 

The rational number m is the number a of the theorem. For 
it is clear that every real number a less than m belongs to the 
class A, since w is a member of this class. Also every real number 
b, greater than m, belongs to the class B. This is evident if 6 is 
rational, since b then belongs to the class B', and B' is part of B. 
If b is irrational, we can take a rational number n between m and b. 
Then n belongs to B, and therefore b does so also. 

(ii) The upper class B' can have a smallest number m and the 

lower class A' no greatest number, 

it follows, as above, that the rational number m is the number 
a of our theorem. 

(iii) The lower class A' can have no greatest number and the upper 

class B' no smallest number, 

*It will be observed that the system of rational numbers does not possess this 
property. 
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Let m be the irrational number defined by this section (A', B'). 
Every rational number less than m belongs to the class A, and 
every rational number greater than m belongs to the class B. 

We have yet to show that every irrational number less than m 
belongs to the class A, and every irrational number greater than 
m to the class B. 

But this follows at once from § 6. For if w' is an irrational 
number less than m, we know that there are rational numbers 
between m and These belong to the class A, and therefore 
m' does so also. 

A similar argument applies to the case when m' > m. 

In the above discussion the separating number a belongs to 
the lower class, and is rational, in case (i); it belongs to the upper 
class, and is again rational, in case (ii); it is irrational, and may 
belong to either class, in case (iii). 

9. The Linear Continuum. Dedekind’s Axiom. We return now 
to the straight line Z of § 3, in which a definite point 0 has been 
taken as origin and a definite segment as the unit of length. 

We have seen how to effect a correspondence between the 
rational numbers and the “rational points” of this line. The 
“rational points” are the ends of segments obtained by marking 

1 1 1 

0 1 A 

Fig. 2. 

off from 0 on the line lengths equal to multiples or sub-multiples 
of the unit segment, and the numbers are the measures of the 
corresponding segments. 

Let OA be a segment incommensurable with the unit segment. 
The point A divides the rational points of the line into two classes, 
such that all the points of the lower class are to the left of all the 
points of the upper class. The lower class has no last point, and 
the upper class no first point. 

We then say that A is an irrational point of the line, and that 
the measure of the segment OA is the irrational number defined 
by this section of the rational numbers. 

Thus to any point of the line L corresponds a real number, 
and to different points of the line correspond different real 
numbers. 
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There remains the question — To every real number does there 
correspond a point of the line ? 

For all rational numbers we can answer the question in the 
affirmative. When we turn to the irrational numbers, the question 
amounts to this: If all the rational points of the line are divided 
into two classes, a lower and an upper, so that the lower class has no 
last point and the upper class no first point, is there one, and only 
one, point on the line which brings about this separation ? 

The existence of such a point on the line cannot be proved. 
The assumption that there is one, and only one, for every section 
of the rational points is nothing less than an axiom by means of 
which we assign its continuity to the line. 

This assumption is Dedekind’s Axiom of Continuity for the 
line. In adopting it we may now say that to every point P of 
the line corresponds a number, rational or irrational, the measure 
of the segment OP, and that to every real number corresponds a point 
P of the line, such that the measure of OP is that number. 

The correspondence between the points of the line L {the linear 
continuum) and the system of real numbers (the arithmetical con- 
tinuum) is now perfect. The points can be taken as the images 
of the numbers, and the numbers as the signs of the points. In 
consequence of this perfect correspondence, we may, in future, use 
the terms number and point in this connection as identical. 

10. The Development of the System of Real Numbers. It is 
instructive to see how the idea of the system of real numbers, 
as we have described it, has grown.* The irrational numbers, 
belonging as they do in modern arithmetical theory to the realm 
of arithmetic, arose from the geometrical problems which required 
their aid. They appeared first as an expression for the ratios of 
incommensurable pairs of lines. In this sense the Fifth Book of 
Euclid, in which the general theory of Ratio is developed, and the 
Tenth Book, which deals with Incommensurable Magnitudes, may 
be taken as the starting point of the theory. But the irrationalities 
which Euclid examines are only definite cases of the ratios of 
incommensurable lines, such as may be obtained with the aid of 
ruler and compass; that is to say, they depend on square roots 

♦Cf. Pringsheim, ‘Trrationzahlen u. Konvergenz unendlicher Prozesse,” Enc, 
d. math. Wiaa., Bd. I, Tl. I, p. 49 et seq. (Leipzig, 1898). 
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alone. The idea that the ratio of any two such incommensurable 
lines determined a definite (irrational) number did not occur to 
him, nor to any of the mathematicians of that age. 

Although there are traces in the writings of at least one of 
the mathematicians of the sixteenth century of the idea that 
every irrational number, just as much as every rational number, 
possesses a determinate and unique place in the ordered sequence 
of numbers, these irrational numbers were still considered to 
arise only from certain cases of evolution, a limitation which is 
partly due to the commanding position of Euclid’s methods in 
Geometry, and partly to the belief that the problem of finding 
the root of an integer, which lies between the powers of 
two consecutive integers, was the only problem whose solution 
could not be obtained in terms of rational numbers. 

The introduction of the methods of Coordinate Geometry by 
Descartes in 1637, and the discovery of the Infinitesimal Calculus 
by Leibnitz and Newton in 1684-7, made mathematicians regard 
this question in another light, since the applicability of number 
to spatial magnitude is a fundamental postulate of Coordinate 
Geometry. “The view now prevailed that number and quantity 
were the objects of mathematical investigation, and that the two 
were so similar as not to require careful separation. Thus 
number was applied to quantity without any hesitation, and, 
conversely, where existing numbers were found inadequate to 
measurement, new ones were created on the sole ground that 
every quantity must have a numerical measure,”* 

It was reserved for the mathematicians of the nineteenth 
century — notably Weierstrass, Cantor, Dedekind and Heine — to 
establish the theory on a proper basis. Until their writings 
appeared, a number was looked upon as an expression for the 
result of the measurement of a line by another which was 
regarded as the unit of length. To every segment, or, with the 
natural modification, to every point, of a line corresponded a 
definite number, which was either rational or irrational; and by 
the term irrational number was meant a number defined by an 
infinite set of arithmetical operations (e.gr. infinite decimals or 
continued fractions). The justification for regarding such an 


*Cf. Russell, Principles of Maihematics (1903), Ch. XIX, 417. 
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unending sequence of rational numbers as a definite number was 
considered to be the fact that this system was obtained as the 
equivalent of a given segment by the aid of the same methods of 
measurement as those which gave a definite rational number for 
other segments. However it does not in any way follow from 
this that, conversely, any arbitrarily given arithmetical represen- 
tation of this kind can be regarded in the above sense as an 
irrational number; that is to say, that we can consider as evident 
the existence of a segment which would produce by suitable 
measurement the given arithmetical representation. Cantor* 
has the credit of first pointing out that the assumption that a 
definite segment must correspond to every such sequence is 
neither self-evident nor does it admit of proof, but involves an 
actual axiom of Geometry. Almost at the same time Dedekind 
showed that the axiom in question (or more exactly one which is 
equivalent to it) gave a meaning, which we can comprehend, 
to that property which, so far without any sufficient definition, 
had been spoken of as the continuity of the line. 

To make the theory of number independent of any geometrical 
axiom and to place it upon a basis entirely independent of 
measurable magnitude was the object of the arithmetical theories 
associated with the names of Weierstrass, Dedekind and Cantor. 
The theory of Dedekind has been followed in the previous pages. 
Those of Weierstrass and Cantor, which regard irrational 
numbers as the limits of convergent sequences, may be deduced 
from that of Dedekind. In all these theories irrational numbers 
appear as new numbers, to each of which a definite place in the 
domain of rational numbers is assigned, and with which we can 
operate according to definite rules. The ordinary operations of 
arithmetic for these numbers are defined in such a way as to be in 
agreement with the ordinary operations upon the rational numbers. 
They can be used for the representation of definite quantities, and 
to them can be ascribed definite quantities, according to the axiom 
of continuity to which we have already referred. 


*Maih. Annalen, 5 ( 1872 ), 127 . 
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CHAPTER II 


INFINITE SEQUENCES AND SERIES 

11. Infinite Aggregates. We are accustomed to speak of the 
positive integral numbers, the prime numbers, the integers which 
are perfect squares, etc. These are all examples of infinite sets 
of numbers or sets which have more than a finite number of terms. 
In mathematical language they are termed aggregates, and the 
theory of such infinite aggregates forms an important branch of 
modern pure mathematics.* 

The terms of an aggregate are all different. Their number 
may be finite or infinite. In the latter case the aggregates are 
usually called infinite aggregates, but sometimes we shall refer to 
them simply as aggregates. After the discussion in the previous 
chapter, there will be no confusion if we speak of an aggregate 
of points on a line instead of an aggregate of numbers. The 
two notions are identical. We associate with each number the 
point of which it is the abscissa. It may happen that, however 
far we go along the line, there are points of the aggregate further 
on. In this case we say that it extends to infinity. An aggregate 
is said to be bounded on the right, or bounded above, when there is 

♦Cantor may be taken as the founder of this theory, which the Germans call 
Mengenlehre, In a series of papers published from 1870 onward he showed its 
importance in the Theory of Functions of a Real Variable, and especially in 
the rigorous discussion of the conditions for the development of an arbitrary 
function in trigonometric series. 

Reference may be made to the standard treatise on the subject by W. H. and 
Grace Chisholm Young, Theory of Sets of Points (1906), and to the earlier chapters 
of Hobson's Theory of Functions of a Real Variable, Vol. I, already cited. 

The most recent book on the subject, from the advanced point of view, is 
Mengenlehre, by Hausdorf! (2 Aufl., Berlin, 1927). 

38 



34 INFINITE SEQUENCES AND SERIES [ch. ii 

no point of k to the right of some fixed point. It is said to be 
hounded on the lefty or hounded helow, when there is no point of it to 
the left of some fixed point. The aggregate of rational numbers 
greater than zero is bounded on the left. The aggregate of 
rational numbers less than zero is bounded on the right. The 
aggregate of real positive numbers less than unity is bounded 
above and below; in such a case we simply say that it is hounded. 
The aggregate of integral numbers is unbounded. 

12. The Upper and Lower Bounds of an Aggregate. When 
an aggregate (E)* is hounded on the right y there is a number M which 
possesses the following properties: 

no number of (E) is greater than M; 

however small the positive number e may bey there is a number 
of (E) greater than M-e. 

We can arrange all the real numbers in two classes, A and B, 
relative to the aggregate. A number x will be put in the class A 
if one or more numbers of {E) are greater than x. It will be put 
in the class B if no number of (E) is greater than x. Since the 
aggregate is bounded on the right, there are members of both 
classes, and any number of the class A is smaller than any 
number of the class B. 

By Dedekind’s Theorem (§ 8) there is a number M separating 
the two classes, such that every number less than M belongs to 
the class A, and every number greater than M to the class B. We 
shall now show that this is the number M of our theorem. 

In the first place, there is no number of (E) greater than M. 
For suppose there is such a number M +h (A>0). Then the 
number M -\-\h, which is also greater than My would belong to 
the class A, and M would not separate the two classes A and B. 

In the second place, whatever the positive number e may be, the 
number M-e belongs to the class A. It follows from the way 
in which the class A is defined that there is at least one number 
of (£) greater than M - e. 

This number M is called the upper bound of the aggregate {E), 
It may belong to the aggregate. This occurs when the aggregate 


♦This notation is convenient, the letter E being the first letter of the French 
term ensemble. 



1M3] 


INFINITE SEQUENCES AND SERIES 


36 


contains a finite number of terms. But when the aggregate 
contains an infinite number of terms, the upper bound need not 
belong to it. For example, consider the rational numbers whose 
squares are not greater than 2. This aggregate is bounded on^ 
the right, its upper bound being the irrational number J2y which 
does not belong to the aggregate. On the other hand, the aggre- 
gate of real numbers whose squares are not greater than 2 is also 
bounded on the right, and has the same upper bound. But J2 
belongs to this aggregate. 

If the upper bound M of the aggregate (E) does not belong to 
it, there must be an infinite number of terms of the aggregate 
between M and ikf - e, however small the positive number e may 
be. If there were only a finite number of such terms, there would 
be no term of {E) between the greatest of them and M, which is 
contrary to our hypothesis. 

It can be shown in the same way that when an aggregate (E) 
is bounded on the left^ there is a number m possessing the following 
properties: 

no number of (E) is smaller than m; 

however small the positive number e may be, there is a number 
of (E) less than m -he. 

The number m defined in this way is called the lower bound 
of the aggregate {E). As above, it may, or may not, belong to 
the aggregate when it has an infinite number of terms. But when 
the aggregate has only a finite number of terms it must belong 
to it. 

13. T.inniting Points of an Aggregate. Consider the aggregate 


There are an infinite number of points of this aggregate in any 
interval, however small, extending from the origin to the right. 
Such a point, round which an infinite number of points of an 
aggregate cluster, is called a limiting point* of the aggregate. 
More definitely, a will be a limiting point of the aggregate {E) if, 
however small the positive number e may be, there is in {E) a point 
other than a whose distance from a is less than e. If there be one 


"'French, poirU limite; German, HdufungapunH. 
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such point within the interval (a -e, a +6),. there will be an infinite 
number, since, if there were only n of them, and were the 
nearest to a, there would not be in (£) a point other than a whose 
distance from a was less than \a - a„|*. In that case a would not 
be a limiting point, contrary to our hypothesis. 

An aggregate may have more than one limiting point. The 
rational numbers between zero and unity form an aggregate with 
an infinite number of limiting points, since every point of the 
segment (0, 1) is a limiting point. It will be noticed that some of 
the limiting points of this aggregate belong to it, and some, namely 
the irrational points of the segment and its end-points, do not. 

In the example at the beginning of this section, 

ill 1 

’ 2’ 3’'"» 

the lower bound, zero, is a limiting point, and does not belong to 
the aggregate. The upper bound, unity, belongs to the aggregate, 
and is not a limiting point. 

The set of real numbers from 0 to 1, inclusive, is an aggregate 
which is identical with its limiting points. 

14. Weierstrass’s Theorem. An infinite aggregate, bounded above 
and below, has at least one limiting point. 

Let the infinite aggregate (E) be bounded, and have M and m 
for its upper and lower bounds. 

We can arrange all the real numbers in two classes relative to 
the aggregate (E), A number x will be said to belong to the class A 
when an infinite number of terms of (E) are greater than x. It 
will be said to belong to the class (B) in the contrary case. 

Since m belongs to the class A and M to the class B, there are 
numbers of both classes. Also any number in the class A is less 
than any number in the class B. 

By Dedekind’s Theorem, there is a number p separating the two 
classes. However small the positive number c may be, p-e 
belongs to the class A, and fx+c to the class B. Thus the interval 
contains an infinite number of terms of the aggregate. 

Hence is a limiting point. 


*It is usual to denote the difference between two real numbers a and 6, taken 
positive, by |a ~ 6|, and to call it the absolute value or modulus of (a - 6). With this 
notation [aj+yj ^ |»| + ly|, jicyl = |«llyl. 
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As will be seen from the example of § 13, the J)ounds M and m 
may be limiting points. 

An infinite aggregate, when unbounded, need not have a limiting 
point; e.^. the set of integers, positive or negative. But if the 
aggregate has an infinite number of points in an interval of finite 
length, then it must have at least one limiting point. 

15. Convergent Sequences. We speak of an infinite sequence 
of numbers ng, %, ... ••• 

when some law is given according to which the general term 
may be written down. 

The sequence Wg, ... 

is said to be convergent and to have the limit A, when^ by indefinitely 
increasing n, the difference between A and becomes^ and thereafter 
remains, as small as we please. 

This property is so fundamental that it is well to put it more 
precisely, as follows: The sequence is said to be convergent and to 
have the limit A, when, any positive number e having been chosen, 
as small as we please, there is a positive integer v such that 
I A - < e, provided that n^,v. 

For example, the sequence 


has the limit zero, since 1/n is less than e for all values of n greater 
than 1/e. 

The notation that is employed in this connection is 

lim Un = A, 

n-^oo 

and we say that as n tends to infinity, has the limit -4.* 

The letter e is usually employed to denote an arbitrarily small 
positive number, as in the above definition of convergence to a 
limit as n tends to infinity. Strictly speaking, the words as small 
as we please are unnecessary in the definition, but they are inserted 
as making clearer the property that is being defined. 

We shall very frequently have to employ the form of words 
which occurs in this definition, or words analogous to them, and 

*The phrase ** tends to the limit A bati tends to infinity*’ is also used. 
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the beginner is advised to make himself familiar with them by 
formally testing whether the following sequences are convergent 
or not : 

(^) ^2» ••• • W ^ "^2’ ^ ^2 *” ‘ 

(6) 1, J,.... (rf) 1, -1, 1, -1 

A sequence cannot converge to two distinct limits A and B, 
If this were possible, let e<J Then there are only a 

finite number of terms of the sequence outside the interval 
{A -c, -4+6), since the sequence converges to the value A, This 
contradicts the statement that the sequence has also the limit 5, 
for we would only have a finite number of terms in the interval 
of the same length with B as centre. 

The application of the test of convergency contained in the 
definition involves the knowledge of the limit A. Thus it will 
frequently be impossible to use it. The required criterion for 
the convergence of a sequence, when we are not simply asked to 
test whether a given number is or is not the limit, is contained 
in the fundamental general principle of convergence : — * 

A necessary and sufficient condition for the existence of a limit 
to the sequence ... 

is that a positive integer v exists such that \Un^^-u^\ becomes as 
small as we please when n ^ r,/or every positive integer p. 

More exactly; 

A necessary and suffiicient condition for the existence of a limit 
to the sequence y^^ ,,, 

is that, if any positive number e has been chosen, as small as we 
please, there shall be a positive integer v such that 

l^n+ii "■ ^nl when n ^ V, for every positive integer p. 

We shall first of all show that the condition is necessary] i,e. if 

*This is one of the most important theorems of analysis. In the words of 

Pringsheim, **Dieser Satz, mit seiner ’Dbertragung auf beliebige (z.B. stetige) 
Zahlenmengen-^von du Bois-Reymond als das 'aUgemeine Convergenzprinzip* 
bezeichnet (Allg. Funct.-Theorie, pp., 6, 260) — ist der eigentliche FundamerUcdsatz 
der gesanUen Analysii und sollte mit geniigender Betonung seines fundamentalen 
Characters an der Spitze jedes rationellen Lehrbuches der Analysis stehen/* 
{oc. cU,, Ene* d. nuUh, Wiss, p. 66. 



15 ] 


INFINITE SEQUENCES AND SERIES 


39 


the sequence converges, this condition is satisfied; secondly that, 
if this condition is satisfied, the sequence converges; in other 
words, the condition is sufficient. 

(i) The condition is necessary. 

Let the sequence converge to the limit A. 

Having chosen the arbitrary positive number t*, then take |e. 

We know that there is a positive integer v such that 

when n^v. 

But - uj = -A}-h(A-- w„). 

Therefore - u^\ ^ -A\-h\A-u^\ 

< + ^ 6 , 

if n ^ r, for every positive integer p, 
< 6 . 

(ii) The condition is sufficient. 

We must examine two cases; first, when the sequence contains 
an infinite number of terms equal to one another; second, when 
it does not. 

(а) Let there be an infinite number of terms equal to A. 

Then, if • 

< 6, when n v, and p is any positive integer, 
we may take Un^j, = A for some value of p, and we have 
\A-Un\<€, when n^v. 

Therefore the sequence converges, and has A for its limit. 

(б) Let there be only a finite number of terms equal to one 
another. 

Having chosen the arbitrary positive number e, then take Je. 

We know that there is a positive integer N such that 

- Un\ <h'y whcu n^N, for every positive integer p. 

It follows that we have 

l^n- when ri^N. 

Therefore all the terms of the sequence 

'^N+V ^JV+2> ••• 

lie within the interval whose end-points are and +|e. 

There must be an infinite number of distinct terms in this 
sequence. Otherwise we would have an infinite number of terms 
equal to one another. 
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Consider the infinite aggregate {E) formed by the distinct 
terms in Wg, ••• • 

This aggregate is bounded and must have at least one 
limiting point A within, or at an end of, the above interval. 
(Cf. § 14.) 

There cannot be another limiting point A', for if there were 
we could choose e equal to l\A-A'\ say, and the formula 

Wn+p "■ ^n| <f» when n ^ V, for every positive integer p, 
shows that all the terms of the sequence 

Wi, ^2* **• > 

except a finite number, would lie within an interval of length 
l\A -A'\. This is impossible if A, A* are limiting points of the 
aggregate. 

Thus the aggregate {E) has one and only one limiting point A, 
We shall now show that the sequence 

••• 

converges to ^ as w tends to oo . 

We have = 

Therefore = ■¥\uu-A\ 

< + Je, when n^N, 

< 6 , when n^N. 

Thus the sequence converges, and has A for its limit. 

We have therefore proved this theorem: 

A necessary and sufficient condition for the convergence of the 
sequence W 3 , ... 

is thaiy to the arbitrary positive number e, there shall correspond a 
positive integer v such that 

l^n+p “ ^nl <€y '^hcn n g V, foT cvery positive integer p. 

It is easy to show that the above condition may be replaced by the 
following: 

In order that the sequence 



may converge, it is necessary and sufficient (hat, to the arbitrary positive number e, 
there shall correspond a positive integer n such that. 

I^n+i» *" ^nl < every positive integer p. 

It is clear that if the sequence converges, this condition is satisfied by n — v. 
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Further, if this condition is satisfied, and e is an arbitrary positive number, 
to the number there corresponds a positive integer n such that 
l^n+p “ ^nl < every positive integer p. 

But \u„+p- - u „+„.\ ^ - «„| + - u„| 

< ic + Jc, when p\ p" are any positive integers. 

Therefore the condition in the text is also satisfied, and the sequence con 
verges. 

16. Divergent and Oscillatory Sequences."^ When the sequence 

Wl, U2f U^i ... 

does not converge, several different cases arise. 

(i) In the first place, the terms may have the property that 
if any positive number A, however large, is chosen, there is a 
positive integer v such that 

u„>Af when n^=v. 

In this case we say that the sequence is divergent, and that it 
diverges to -f oo , and we write this 

lim -f 00 . 

n~-*-oo 

(ii) In the second place, the terms may have the property that 
if any negative number - ^ is chosen, however large A may be, 
there is a positive integer v such that 

Un<-A, when n^v. 

In this case we say that the sequence is divergent, and that it 
diverges to - oo , and we write this 

lim = - 00 . 

n->oo 

The terms of a sequence may all be very large in absolute value, 
when n is very large, yet the sequence may not diverge to 4- oo or 
to - 00 . A sufficient illustration of this is given by the sequence 
whose general term is ( - l^n. 

After some value of n the terms must all have the same sign, 
if the sequence is to diverge to H- oo or to - oo , the sign being 
positive in the first alternative, and negative in the second. 

(iii) When the sequence does not converge, and does not diverge 
to +00 or to - 00 , it is said to oscillate. 

♦In the first edition of this book, the term divergent was used as meaning 
merely not convergent. In this edition the term is applied only to the case of 
divergence to -f oo or to - oo , and sequences which oscillate infinitely are placed 
among the oscillatory sequences. 
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An oscillatory sequence is said to oscillate finitely, if there is 
a positive number A such that \u^\<A^ for all values of n; and it 
is said to oscillate infinitely when there is no such number. 

For example, the sequence whose general term is ( - 1)” oscillates 
finitely; the sequence whose general term is oscillates 

infinitely. 

We may distinguish between convergent and divergent se- 
quences by saying that a convergent sequence has a finite limits 
i,e, lim Un = A, where ^ is a definite number; a divergent sequence 

n-^oo 

hcLS an infinite limit, i,e, lim -f-oo or lim u^^ , 

n— >-00 

But it must be remembered that the symbol oo , and the terms 
infinite, infinity and tend to infinity, have purely conventional 
meanings. There is no number infinity. Phrases in which the 
term is used have only a meaning for us when we have previously, 
by definition, attached a meaning to them. 

When we say that n tends to infinity, we are using a short and 
convenient phrase to express the fact that n assumes an endless 
series of values which eventually become and remain greater than 
any arbitrary (large) positive number. So far we have supposed n, 
in this connection, to advance through integral values only. This 
restriction will be removed later. 

A similar remark applies to the phrases divergence to -\-co or 
to -oc , and oscillating infinitely, as well as to our earlier use of 
the terms an infinite number, infinite sequence and infinite aggre- 
gates, In each case a definite meaning has been attached to the 
term, and it is employed only with that meaning. 

It is true that much of our work might be simplified by the 
introduction of new numbers +oo, ~oo, and by assuming the 
existence of corresponding points upon the line which we have 
used as the domain of the numbers. But the creation of these 
numbers, and the introduction of these points, would be a matter 
for separate definition. 

17. 1. Monotonic Sequences. If the terms of the sequence 

U-^, U^, W3, ... 

satisfy either of the following relations 

^u^, ... 

or = = ••• » 

the sequence is said to be monotonic. 
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In the first case, the terms never decrease, and the sequence may 
be called monotonic increasing’, in the second case, the terms never 
increase, and the sequence may be called monotonic decreasing. 

Obviously, when we are concerned with the convergence or 
divergence of a sequence, the monotonic property, if such exist, 
need not enter till after a certain stage. 

The tests for convergence or divergence are extremely simple in 
the case of monotonic sequences. 

If the sequence u^, u^, ... 

is monotonic increasing, and its terms are all less than some fixed 
number B, the sequence is convergent and has for its limit a number 
/? such that Un^ B for every 'positive integer n. 

Consider the aggregate formed by distinct terms of the sequence. 
It is bounded by u^ on the left and by B on the right. Thus it 
must have an upper bound jS (cf. § 12) equal to or less than B, 
and, however small the positive number e may be there will be a 
term of the sequence greater than 

Let this term be w„. Then all the terms after u,,^^ are to the 
right of - € and not to the right of /?. If any of them coincide 
with P, from that stage on the terms must be equal. 

Thus we have shown that 

\P-Un\<€, when n^v, 

and therefore the sequence is convergent and has p for its limit. 
The following test may be proved in the same way : 

If the sequence u^y u^, ... 

is monotonic decreasing, and its terms are all greater than some fixed 
number A, then the sequence is convergent and has for its limit a 
number a such that Un^a^A for every positive integer n. 

It is an immediate consequence of these theorems that a mono- 
tonic sequence either tends to a limit or diverges to + oo or to - oo . 

17. 2. The Upper and Lower Limits of Indetermination of a Bounded Sequence. 

Let 1 ^ 1 , Mj, ... be a sequence, bounded above and below. 

Let Ml be the upper bound of Wj, u^, M 4 , ... , 

and Jfj upper bound of Wg, M 3 , ... , 

and so on. 


'^The words steadily increasing and steadily decreasing are sometimes employed 
in this connection, and when none of the terms of the sequence are equal, the 
words in the stricter sense are added. 
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Similarly let mj, ... be the lower bounds of the corresponding 

sequences. 

Then Jfj ^ ... 

Thus lim exists (§ 17. 1.). 

n— >>00 

Let this limit be A. 

To the arbitrary positive number € there corresponds a positive integer 
such that 

A = < A €, when n. ^ v. 

But Mt, is the upper bound of Uy, ^ 

Therefore ~ My, when n^v. 

Thus < A + €, when n ^ v. 

Also at least one of the set Uy, Uy^^, Wi^4.2» ••• (say tt.v) is greater than My-€, 
and thus greater than A - c. 

Take v' a positive integer > N, 

Then K^My'^My. 

And at least one (say Uy>) of the set Uy% Uy'^^, ••• greater than A - c. 

In this way we have the infinite set 

Uy, Uy,, Uy„, ... 

all greater than A - c. 

We have thus shown that there is a number A associated with the bounded 
sequence u^, ^3 ••• which has the following properties : 

If i is an arbitrary positive number, u^< A for all positive integers greater 
than a definite integer depending on c; and > A - c, for an infinite number of 
positive integers. 

Similarly for the lower bounds m^, wig, Wg, ... we see that lim exists. 

n->» 

Denoting this limit by A, we have the corresponding result; > A - e, for 
aU values of n greater than a definite value depending on e; and u„<\-h€, for 
an infin ite number of values of n. 

The numbers A and A are called the upper and loioer limits of indetermination 

of the sequence,* and we write 

A = lim u^, A =Um 

n~>>ao n~^G 0 

It is clear that A ^ A. 

17. 3. Lei Ui, u^, u^, ... , Vj, Vj, V3, ... be sequences of positive terms, tlie first 

sequence being bounded above, and in the second lim v^ being equal to unity. 

- . 

Then lim (M„vJ=lim 

n->>ao n->>ao 

It is clear that as 1^2* ^3* positive and the sequence u^, u^^ u^, ... is 
hounded above, the sequence of positive terms UiVi, u^v^, u^v^, ... is bounded 
above. 

* French : la plus grande limite and la plus petite limite, or limites d'indetermina- 
tion. German: o6ere and untere UnbestimnUheitsgrenze. Other terms are used; 
e.g. obere (untere) Hdujungsgrenze ; oberes (unteres) Limes', and Limes superior 
(inferior). 
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If possible, let lim =/x'> /a =lim u^. 

n-^co n-H» 

Take 2€=/x^-p, and let the upper bound of U 2 , he K, 

Since lim r„ = l, there is a positive integer such that 

K-l|<^. when nS 1 ^ 1 . 

Thus |m„»„ - «„| = |u„| |»„ - 1 1 < ^ X 2 ^ < Je, when n S v^. 

Therefore when n = Vi, 

But since lim w„=/a, there is a positive integer rj, such that 

n-t’TO 

u^</jL + when n S i/g. 

Therefore < /a + c, when n ^ v, 

where i' is the larger of the integers i ^ and 

But since lim > we know that > fj' ~ c, for an infinite number 

n— >-00 

of values of w. 

Therefore /a' cannot be greater than /a. 

Similarly it can be shown that /a' is nof less than fi. 

Hence /a^ = /a and the theorem is proved. 

17. 4. (i) If the sequence tA^, tAg, tAg, . . . converges, then lim tA„ y>n — ^n* 

n-^-oo n— ♦>« n— 

Since iAj, iaj, iAj, ... converges, it must be a bounded sequence, and lim 

lim tA„ both exist. 
n-^oo 

We have to show that they are equal to lim u^. 

n— *-00 

LetlimtA„=i, limtA„ = A, and l^tA„=A. 
n— *-00 n— ►<>& n—xo 

If possible, let A>1, and take 26= A -I. 

Then there is a positive integer v, such that 

iA„ <l 4 * €, when n ^ i'. 

But we are given that u^> A- e, for an infinite number of values of n. 
These two inequalities cannot both be true. 

Thus A cannot be greater than 1. 

In a similar way we can show that A cannot be less than 1. 

But A ^ A; 

Therefore we must have A = A =f. 

(ii) Conversely, if the upper and lower limits of indetermination of the hounded 
seqmnce Mj, Wg, Wg, ... are equal, then the sequence converges to their common 
value. 

We are given that 

iim tA^ = A = A =1^ iA„. 

n — >-30 n— ►<» 

Thus, to the arbitrary positive number c, there correspond positive integers* 
Vj and I'g, such that «„ < A + c, when n ^ v^, 
u^>k-€, when n ^ 
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Hence \u ^ - A| < c, when 

where v is the larger of the two positive integers and 

Thus lim =lto tt^=lim 

n-*<o n-^Qo n— >>00 

(iii) With this notation it is easy to establish the general principle of con» 
vergence (p. 38), namely that a necessary and sufficient condition for the exist- 
ence of a limit to the sequence u^, ... is that, if any positive number e has 

been chosen, as small as we please, there shall be a positive integer v, such that 
l^n+D ” ^nl < «» when n^v and p is any positive integer. 

There is no difficulty in showing that this condition is necessary for the 
convergence of the sequence. (Cf. p. 39.) 

The difficulty in our former proof was to show that the condition was 
sufficient. 

But, it is clear that with this condition, the sequence u^, u^y u^, ... is bounded. 


Its upper and lower limits of indetermination therefore exist. 

With the same notation as before, let A and A be unequal. 

Take 2€=A-X. 

There is a positive integer v, such that 

<€, when n^v and p=:l, 2, 3 (1) 

But < A + ic, for an infinite number of values of n (2) 

And > A - Jc, for an infinite number of values of n (3) 


Let v\ v*' be the first positive integers greater than v which satisfy (2) and 
(3) respectively. 

Then \Uv’' — Uv^\> e, contrary to (1). 

Therefore A and A are equal, and by (ii) lim u^ exists. 

n— HJO 

18 . Let Ai, A2, A 2, ... be an infinite set of closed intervals, each 
lying entirely within the preceding, or lying within it and having 
with it a common end-point', also let the length of A ^ tend to zero 
as n tends to infinity. Then there is one, and only one, point which 
belongs to all the intervals, either as an internal point of all, or, from 
and after a definite stage, as a common end-point of all. 



Fxo. 3. 

Let the representative interval . 4 ^ be given by 

a^^x^bn. 

Then we have ^ ^2 = ••• < 

and ^ 62 = ••• >®i- 
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Thus the sequence of end-points 

^ 1 , ^ 2 , ^3 ( 1 ) 

has a limit, say a, and ^ a for every positive integer n (§ 17. 1). 
Also the sequence of end-points 

^2» (2) 

has a limit, say /3, and p for every positive integer w (§ 17. 1). 


Now it is clear that, under the given conditions, p cannot be 
less than a. 

Therefore, for every value of n, 

But lim (bn - an) — 0. 

n— ►00 

It follows that a = p.* 

Therefore this common limit of the sequences (1) and (2) satisfies 
the inequalities 

an^.a^bn for every positive integer n, 
and thus belongs to all the intervals. 

Further, no other point (e.g, y) can satisfy an = y^bn for all 
values of n. 

Since we would have at the same time 

lim an^y and lim ^ y, 

n— ►« n-^oo 

which is impossible unless y = a. 

19. The Sum of an Infinite Series. 

Let ••• 

be an infinite sequence, and let the successive sums 

5i = Wi, 

^2 = ^1 


be formed. 

If the sequence s^y ^g, ... 

is convergent and has the limit s, then s is called the sum of the infinite 

Wj+Wg+Wg-f ... 

and this series is said to be convergent. 


*This result also follows at once from the fact that, if lim Un — o, and lim bn=fi 
then lim (a„ -bn)=cL-p, (Cf. § 26, Theorem I.) 
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It must be carefully noted that what we call the sum of the 
infinite series is a limit, the limit of the sum of n terms of 

as n tends to infinity. Thus we have no right to assume without 
proof that familiar properties of finite sums are necessarily true 
for sums such as s. 

When lim5„=+oo or lim5„=~oo, we shall say that the 

n— ►00 n— »>Q 0 

infinite series is divergent, or diverges to + 00 or - 00 , as the case 
may be. 

If does not tend to a limit, or to + 00 or to - 00 , then it 
oscillates finitely or infinitely according to the definitions of these 
terms in § 16. In this case we shall say that the series oscillates 
finitely or infinitely."^ 

The conditions obtained in § 15 for the convergence of a sequence 
allow us to state the criteria for the convergence of the series in 
either of the following ways: 

(i) The series converges and has s for its sum, if, any 'positive 
number e having been chosen, as small as we please, there is a positive 
integer v such that |5 - 5„| < e, when n^v. 

(ii) A necessary and sujficierU condition for the convergence of 
the series is that, if any positive number e has been chosen, as small 
as we please, there shall be a positive integer v such that 

~ ^n| < when n^=v, for every positive integer p.f 
It is clear that, if the series converges, lim w„ = 0. This is con- 

n — ►oc 

tained in the second criterion. It is a necessary condition for 
convergence, but it is not a sufficient condition; e.g. the series 

1 + J + J +••• 

is divergent, though lim ^,^=0. 

n~>oo 

If we denote 

Mn+l+M«+ 2 + •••+««+,, or by 

the above necessary and sufficient condition for convergence of 
the series may be written 

< €, when n^v, for every positive integer p, 

*Ct. footnote, p. 41. 

fAs remarked in § 15, this condition can be replaced by: To the arbitrary 
poeitive number e th^e must correspond a positive integer n such that 
" ^n|<« positive integer p. 
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Again, if the series -f ^2 + Ws + ... 

converges and has s for its sum, the series 

t/n+l +^n+2 “^^n+3 

converges and has s - Snfor its , sum. 

For we have +pRn- 

Also keeping n fixed, it is clear that 

lims,,+,=5. 

j)->0O 

Therefore lim (pfin) = « - ^n* 

p—¥(Xi 

Thus if we write JB„ for the sum of the series 

we have s==Sn+Rn» 

The first criterion for convergence can now be put in the form 
|-Rn|<e, when n:^v. 

Rn is usually called the remainder of the series after n terms, 
and j,Rn, or ^^^.p - s,^, a partial remainder. 

20. Series whose Terms are all Positive. 

Let +••• 

he a series whose terms are all positive. The sum of n terms of this 
series either tends to a limit, or it diverges /o + oo . 

Since the terms are all positive, the successive sums 

52 = ^ 1 +^ 2 , 

53 = ^1 +W2+W3, 


form a monotonic increasing sequence, and the theorem stated 
above follows from § 17. 1. 

When a series whose terms are all positive is convergent, the series 
we obtain when we take the terms in any order we please is also 
convergent and has the same sum. 

This change of the order of the terms is to be such that there 
will be a one-one correspondence between the terms of the old 
series and the new. The term in any assigned place in the one 
series is to have a definite place in the other. 
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Let 

52 = U^+U2, 

53 = Wi4-W2+W3, 


Then the aggregate (U), which corresponds to the sequence 

^ 2 > ^ 3 > > 

is bounded and its upper bound s is the sum of the series. 

Let {U') be the corresponding aggregate for the series obtained 
by taking the terms in any order we please, on the understanding 
we have explained above. Every number in (f/') is less than s. 
In addition, if A is any number less than s, there must be a number 
of (17) greater than A, and a fortiori a number of (f7') greater than 
A. The aggregate (17') is thus bounded on the right, and its upper 
bound is s. The sum of the new series is therefore the same as the 
sum of the old. 

It follows that if the series 

whose tenns are all ^positive, diverges, the series we obtain by changing 
the order of the terms must also diverge. 

The following theorems may be proved at once by the use of 
the second condition for convergence (§19): 

If the series -f Wg + ^3 -f . . . 

is convergent and all its terms are positive, the series we obtain from 
this, either 

(1) by keeping only a part of its terms, 
or (2) by replacing certain of its terms by others, either positive 
or zero, which are respectively equal or inferior to them, 
or (3) by changing the signs of some of its terms, 
are also convergent. 

21. Absolute and Conditional Convergence. The trigono- 
metrical series, whose properties we shall investigate later, belong 
to the class of series whose convergence is due to the presence of 
both positive and negative terms, in the sense that the series would 
diverge if all the terms were taken with the same sign. 

A series with positive and negative ter^ns is said to be absolutely 
convergent, when the series in which all tl^e ter'ms are taken with the 
same sign converges. 
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Jn other words, the series 

“l+“2+“8+"- 

is absolutely convergent when the series of absolute values 

l«ll+Ki +l«3l+- 

is convergent. 

It is obvious that an absolutely convergent series is also con- 
vergent in the ordinary sense, since the absolute values of the 
partial remainders of the original series cannot be greater than 
those of the second series. There are, however, convergent series 
which are not absolutely convergent: 

e,g. 1 - J ... is convergent. 

1 + ^ -h J . . . is divergent. 

Series in which the convergence depends upon the presence of both 
positive and negative terms are said to be conditionally convergent. 

The reason for this name is that, as we shall now prove, an 
absolutely convergent series remains convergent, and has the same 
sum, even although we alter the order in which its terms are 
taken; while a conditionally convergent series may converge for one 
arrangement of the terms and diverge for another. Indeed we 
shall see that we can make a conditionally convergent series have 
any sum we please, or be greater than any number we care to 
name, by changing the order of its terms. There is nothing very 
extraordinary in this statement. The rearrangement of the terms 
introduces a new function of n, say s\y instead of the old function 
s^, as the sum of the first n terms. There is no a priori reason why 
this function s\ should have a limit as n tends to infinity, or, if it 
has a limit, that this should be the same as the limit of 

22. Absolutely Convergent Series. The sum of an absolutely 
convergent series remains the same when the order of the terms is 
changed. 

Let (S) be the given absolutely convergent series; {S') the 
series composed of the positive terms of {S) in the order in which 
-^they appear; (S") the series composed of the absolute values of 
the negative terms of (5), also in the order in which they appear. 

If the number of terms either in {S') or {S") is limited, the 
theorem requires no proof, since we can change the order of the 


*Cf. Osgood, Introduction to Infinite Series (1897), 44. 



62 


INFINITE SEQUENCES AND SERIES 


[CH. U 


terms in the finite sum, which includes the terms of {8) up to the 
last of the class which is limited in number, without altering its 
sum, and we have just seen that when the terms are of the same 
sign, as in those which follow, the alteration in the order in the 
convergent series does not affect its sum. 

Let a be the sum of the infinite series formed by the absolute 
values of the terms of (8). 

Let Sn be the sum of the first n terms of (8), 

In this sum let n' terms be positive and n"" negative. 

Let Sn* be the sum of these n' terms. 

Let V be the sum of the absolute values of these n'" terms, taking 
in each case these terms in the Order in which they appear in (/S). 

Then 

Sn'Ca, 

Sn‘^<a. 

Now, as n increases V never diminish. Thus, as n increases 
without limit, the successive values of form two infinite 

monotonic sequences such as we have examined in § 17. 1, whose 
terms do not exceed the fixed number a. These sequences, there- 
fore, tend to fixed limits, say, s' and s". 

Thus lim (^Sn ) = y - s", 

n-^oo 

Hence the sum of the absolutely convergent series {8) is equal to 
the difference between the sums of the two infinite series formed one 
with the positive terms in the order in which they appear, and the 
other with the absolute values of the negative terms, also in the order 
in which they appear in (8), 

Now any alteration in the order of the terms of (8) does not 
change the values of s' and s"; since we have seen that in the case 
of a convergent series whose terms are all positive we do not alter 
the sum by rearranging the terms. It follows that (8) ren^ains 
convergent and has the same sum when the order of its terms is changed 
in any way we please, provided that a one-one correspondence exists 
between the terms of the old series and the new. 

We add some other results with regard to absolutely convergent 
series which admit of simple demonstration: 

Any series whose terms are either equal or inferior in absolute 
value to the corresponding terms of an absolutely convergent series is 
also absolutely convergent. 
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An absolutely convergetU series remains absolutely converge)U when 
we suppress a certain number of its terms. 

Wj +^2 > 

are two absolutely convergent series whose sums are U and F, the 

series {u^ -fVi) +(^2 +^ 2 ) +••• 

and (^ 1 - ^i) +(w 2 “^ 2 ) +••• 

are also absolutely convergent and their sums are equal to U±:V 

respectively. 

23. Conditionally Convergent Series. The sum of a conditionally 
convergent series depends essentially on the order of its terms. 

Let (S) be such a series. The positive and negative terms 
must both be infinite in number, since otherwise the series would 
converge absolutely. 

Further, the series formed by the positive terms in the order 
in which they occur in (5), and the series formed in the same way 
by the negative terms, must both be divergent. 

Both could not converge, since in that case our series would be 
equal to the difference of two absolutely convergent series, some 
of whose terms might be zero, and therefore would be absolutely 
convergent (§22). Also (S) could not converge, if one of these 
series converged and the other diverged. 

We can therefore take sufficient terms from the positive terms 
to make their sum exceed any positive number we care to name. 
In the same way we can take sufficient terms from the negative 
terms to make the sum of their absolute values exceed any number 
we care to name. 

Let a be any positive number. 

First take positive numbers from (S) in the order in which they 
appear, stopping whenever the sum is greater than a. Then take 
negative terms from (/S), in the order in which they appear, stopping 
whenever the combined sum is less than a. Then add on-As many 
from the remaining positive terms as will make the sum exceed a, 
stopping when the sum first exceeds a; and then proceed to the 
negative terms; and so on. 

In this way we form a new series (5') composed of the same 
terms as (/S), in which the sum of n terms is sometimes greater 
than a and sometimes less than a. 
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Now the series (aS) converges. Let its terms be ... . 

Then, with the usual notation, 

|^nl<f> when n^v. 

Let the points and (Fig. 4) correspond to the sums obtained 
in {S'), as described above, when v groups of positive terms and 
V groups of negative terms have been taken. 

1 1 V 

A„ « Bv 

Fig. 4. 

Then it is clear that {a-AJ) and {By- a) are each less than e, 
since each of these groups contains at least one term of (5), and 
(a - Ay), {By -a) are at most equal to the absolute value of the last 
term in each group. 

Let these 2v groups contain in all v' terms. 

The term in {S'), when n' ^ v', is less in absolute value than e. 
Thus, if we proceed from Ay, the sums s'n' lie within the interval 
{a-€, a 4-e), when n' S v'. 

In other words, \s'^. - a| < e, when n' ^ v\ 

Therefore lim $'n* = a. 

n'->oo 

A similar argument holds for the case of a negative number, 
the only difference being that now we begin with the negative 
terms of the series. 

We have thus established the following theorem: 

If a conditionally convergent series is given, we can so arrange 
the order of the terms as to make the sum of the new series converge 
to any value we care to name, 

REFERENCES. 

Bromwich, he . cit., Ch. I-IV. 

Db la VallAb Poussin, loc, cit,, 1 (6® 6d., 1923), Introduction § 2, Ch. XI, 

§§ L 2. 

Goubsat, he , cit, 1 (4« 4d., 1923), Ch. I and VIII. 

Hardy, Course of Pure Mathematics (5th ed., 1928), Ch. IV and VIII. 

Knopf, he , cit, English translation, Ch. Ill, VIII-X. 

Prinosheim, he , cit, Bd. I, Absch. I, Kap. Ill, V, Absch. II, Kap. I-III. 

Stolz u. Gmeiner, he , cit, Abth. II, Absch. IX. 

And 

Prinosheim, *lrrationalzahlen u. Konvergenz unendlicher Prozesse,” Enc, 
d, math. Wise,, Bd. I, Tl. I (Leipzig, 1898). 


CHAPTER III 


FUNCTIONS OF A SINGLE VARIABLE 
LIMITS AND CONTINUITY 

24. The Idea of a Function. In Elementary Mathematics, when 
we speak of a function of rr, we usually mean a real expression 
obtained by certain operations, e.g. Jx, logo:, sin“^x. In 
some cases, from the nature of the operations, the range of the 
variable x is indicated. In the first of the above examples, the 
range is unlimited; in the second, x L-O; in the third x>i)\ and 
in the last |u;| = 1. 

In Higher Mathematics the term “function of x'" has a much 
more general meaning. Let a and b be any two real numbers, where 
b>a. If to every value of x in the interval a ]^ X z=£b there corresponds 
a (real) number y, then we say that y is a function of x in the interval 
(a, 6), and we ivrite y=f(x). 

Sometimes the end-points of the interval are excluded from the 
domain of x, w'hich is then given by a<x<b. In this case the 
interval is said to be open at both ends; when both ends are 
included (i.e. a y^. x^b) it is said to be closed. An interval may be 
open at one end and closed at the other (e.g. a<x 

Unless otherwise stated, when we speak of an interval in the 
rest of this work, we shall refer to an interval closed at both ends. 
And when we say that x lies in the interval (a, 6), we mean that 
a^xy^b, but when x is to lie between a and b, and not to coincide 
with either, we shall say that x lies in the open interval (a, 6).* 

Consider the aggregate formed by the values of a function f(x), 

*In Ch. II, when a point x lies between a and 6, and does not coincide with 
either, we have referred to it as within the interval (a, b). This form of words is 
convenient, and not likely to give rise to confusion. 
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given in an interval (a, 6). If this aggregate is bounded (cf. § 11), 
we say that the function f(x) is bounded in the interval. The 
numbers M and m, the upper and lower hounds of the aggregate 
(cf. § 12), are called the upper and lower bounds of the function in the 
interval. And a function can have an upper bound and no lower 
bound, and vice versa. 

The difference (M - m) is called the oscillation of the function in 
the interval.^ 

It should be noticed that a function may be determinate in an 
interval, and yet not bounded in the interval. 

E.g. let /(0)=0, and /(aj) = - when x>0. 

X 

Then f{x) has a definite value for every x in the interval 0 ^ ^ a, 
where a is any given positive number. But/(x) is not bounded in 
this interval, for we can make /(a:) exceed any number we care to 
name, by letting x approach sufficiently near to zero. 

Further, a bounded function need not attain its upper and 
lower bounds; in other words, M and m need not be members of 
the aggregate formed by the values of f(x) in the interval. 

E.g. let /(O) = 0, and f{x) = 1 - a? when 0 <x Q 1 . 

This function, given in the interval (0, 1), attains its lower bound 
zero, but not its upper bound unity. 

25. lim f(x). In the previous chapter we have dealt with the 

limit when of a sequence U 2 , W3, ... . In other words, 

we have been dealing with a function 0(n), where w is a positive 
integer, and we have considered the limit of this function as w->oo . 

We pass now to the function of the real variable x and the limit 
of f(x) when x->a. The idea is familiar enough. The Differential 
Calculus rests upon it. But for our purpose we must put the 
matter on a precise arithmetical footing, and a definition of what 
exactly is meant by the limit of a function of x, as x tends to a 
definite value, must be given. 

f{x) is said to have the limit b as x tends to a, when^ any positive 
number e having been chosen, as small as we please, there is a positive 
number rj such that \f(x) - b\ <€,for all values of x for which 

0<|a;~a| 


*Hobson, 2oc. cU, 1 (3rd ed., 1927), 2S0, uses the tena fluctuation. 
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In other words \f(x)--b\ must be less than e for all points in 
the interval {a-rj, a +7^) except the point a. 

When this condition is satisfied, we employ the notation 
lim f{x) = b, for the phrase the limit off(x), as x tends to a, is 6, and 

x-*a 

we say that/(x) converges to 6 as a; tends to a. 

One advantage of this notation, as opposed to lim/(x) = 6, is 

that it brings out the fact that we say nothing about what happens 
when X is equal to a. In the definition it will be observed that a 
statement is made about the behaviour of f{x) for all values of x 
such that 0<\x-a\^Ti. The first of these inequalities is inserted 
expressly to exclude x = a. 

Sometimes x tends to a from the right-hand only (i.c. x>a), or 
from the left-hand only (i.e. x<a). 

In these cases, instead of 0<|a!;-a| wehave0<(x--a)^7^ 

(right-hand) and 0<(a-x) (left-hand), in the definition. 

The notation adopted for these right-hand and left-hand limits 

is lim f{x) and lim /(x). 

ar— ►a-fO jt-ni— 0 

The assertion that lim f(x) = b thus includes 

JE— ►a 

lim f(x)= lim f(x) = b, 

X-Hi—0 

It is convenient to use f(a + 0) for lim f{x) when this limit exists, 
and similarly /(a -O) for lim f{x) when this limit exists. 

HI— 0 

When f{x) has not a limit as x->a, it may happen that it diverges 
to + C30 , or to - 00 , in the sense in which these terms were used 
in § 16. Or, more precisely, it may happen that if any positive 
number A, however large, is chosen, there corresponds to it a positive 
number rj such that 

f{x)>A, when 0<ja:-a|^7/. 

In this case we say that limf(x)= -foo . 

a;— HI 

Again, it may happen that if any negative number - A is chosen, 
however large A may be, there corresponds to it a positive number r) 
such that f(gc) <-A, when 0<lx-aj 
In this case we say thai lim f{x) = - oo . 

*-HI 

The modifications when/(a±0)= ±co are obvious. 
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When lim f(x) does not exist, and when f{x) does not diverge 

x-*-a 

to + 00 , or to - 00 , as x->a, it is said to oscillate as x-^a. It 
oscillates finitely iif{x) is bounded in some neighbourhood of that 
point.* It oscillates infinitely if there is no neighbourhood of a in 
which f{x) is bounded. (Cf. § 16 .) 

The modifications to be made in these definitions when x-^a only 
from the right, or only from the left, are obvious. 

26. Some General Theorems on Limits. 1. The Limit of a Sum. 

If lim/(x) = a and lim g{x) = p, then lim [f(x) ^g(x)] = a-\- 

x—Hi x-*<L a:— NX 

Let the positive number e be chosen, as small as we please. 
Then to ie there correspond the positive numbers rjifrj2 such that 
|/(a:) -a| <^t, when 0 <\x-a\ 

\g(x)- when 0<\x-a\^ri2‘ 

Thus, if rj is not greater than or i/g* 

I /(^) fix) - a( + \g{x) - , 

< ie + Je, when 0 <|x-a| 

< e, when 0 <|x-a| ^1^. 

Therefore lim [ f(x) -f g{x) ] = a + 

X—Hl 

This result can be extended to the sum of any number of 
functions. The Limit of a Sum is equal to the Su 7 )i of the Limits, 

II. The Limit of a Product. If lim/(x)=a and \img(x) — 

x-*-a x-*a 

then \im[f(x)g{x)] = ap, 

X-HL 


Let 

f(x)-a+<p(x) 

and 

g(x) = P+yix). 

Then 

lim ^(a:)=0 

X-Hl 

and 

lim y;(a;)=0. 

*— ►a 

Also 

f(x)g(x)=a^ + ^<p(x) +ay>(x) +0(®)v>(a:). 


From Theorem I our result follows if lim [0(a;)v;(a;)]=O. 

Z—Hl 


*f(x) is said to satisfy a certain condition in the neighbourhood of x=a 
when there is a positive number h such that the condition is satisfied when 
0<|x-o|^k. 

Sometimse the neighbourhood is meant to include the point x—a itself. In 
this case it is defined by \x - a\ 2 h. 

fThe corresponding theorem for functions of the positive integer n, as to->oo , 
is proved in the same way, and is useful in the argument of certain sections of 
the previous chapter. 
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Since 0(a;) tends to zero as x—>a and yf(x) tends to zero as x->a, 
a proof of this might appear unnecessary. But if a formal proof 
is required, it could run as follows : 

Given the arbitrary position number e, we have, as in (I), 
|0(a;)|<7e, when 0<|a; - a| ^ 
lv^(x)|<^e, when (^<\x-a\'~r} 2 . 

Thus, if ly is not greater than or 

|^(a;)y;(a;)| <6, when 0<|x-a|^?y. 

Therefore lim [(t)(x)\p(x)^^ 0. 

This result can be extended to any number of functions. The 
Limit of a Product is equal to the Product of the Limits, 

III. The Limit of a Quotient. 

(i) // lim/(a;) = a - :0, then lim 

►a x-*u 

This follows easily on putting /(a;) = 4- a and examining the 

expression 1 1 

a (hix) +a 

(ii) If lim/(a?) = a, and lim g{x) = p ^^0, then lim [ 7^! = 

x-*-a x-^a x-*a p 

This follows from (II) and (III (i)). 

This result can obviously be generalised as above. 

IV. The Lunit of a Function of a Function, lim f[</>(x)]. 

x-^a 

Let lim <li{x)=b and lim f(u)=f(b). 

x—*-a u-*b 

Then lim /[<^(a;)]=/[ lim <l>(x)]. 

x-^a x-^ 

We are given that lim f{u) ~f{b). 

u~^b 

Therefore to the arbitrary positive number c there corresponds a positive 


number such that 

|/[<^(*)]-/(6)l <«. when \<l>(x)-b\^ni (1) 

Also we are given that lim <f>{x)=b, 

X-Hl 

Therefore to this positive number there corresponds a positive number 
y) such that |<y,(a;) - 6) < t/j, when 0 <lx - aj ^ (2) 


Combining (1) and (2), to the arbitrary positive number c there corresponds 
a positive number r; such that 

\f[4^(x)']-f(b)\<€, when 0<|a?-a|^r/. 
lim/[<^(a;)]=/(6)=/[lim <^(a;)]. 

a;— Ki 


1 _i 


Thus 
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EXAMPLES. 

1. If n is a positive integer, lim a;"=0. 

a:-»0 

2. If n is a negative integer, lim x” = + » ; and lim = 

according as ri is odd or even. 

[If n=0, then x^ — \ and lim a;” = l.] 

a:— 

3. lim (a^‘^ + + . . . + iX + a^) — 

a:->0 


4. 


‘+...+a__ia:+o, 


')~b' 


unless 6«=0. 


^q\ 6o^" + 6iX«-i+...+6,j_iX + 6,j 

5. lim x”=a”, if n is any positive or negative integer. 


x-*a 

6. If 
then 

7. Ut 
and 

Then 


P{x) = aoX"» + + . . . + + «m» 

lim P{x)=P(a). 

P{x) = + . . . + a^_ix -f a^, 

C(x) = feox" + + . . . + 6„_iX + bn- 


8. If lim f(x) exists, it is the same as lim /’(x + o). 

X-Hl x-*o 


f{x)<g(x) for a-h<x<a + h, 
lim /(x) =a, lim g{x) = /?, 


9. If 
and 

x~*n 

then a ^. p, 

10. If lim /(x)=0, then lim | A^)l=0, and conversely. 

x-Ht x-^a 

11. If lim /(x)=Z.gO, then lim |/(ic)l = |Z|. 

x-Hi x-*a 

The converse does not hold. 


K. Let f(x) be defined as follows: 

f(x) = X sin 1 /x, when x 0 

/(0)= 0 

Then lim f(x) =f{a) for all values of o. 
x-*-a 


00 or +« 


27. liinf(x). A precise definition of the meaning of the term 

►oo 

“the limit of f{x) when x tends to -l-oo (or to - oc is also needed. 

f(x) is said to have the limit b as x tends + oo , if, any positive 
number e having been chosen, as small as we please, there is a positive 
number X such that 

|/(ar)~61<e, when x^X, 
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When this condition is satisfied, we write 

lim f(x)—b. 

*-►+00 

A similar notation, lim f{x)=b, 

00 

is used when f{x) has the limit 6 as a; tends to - oo , and the precise 
definition of the term can be obtained by substituting ““a negative 
number -X** and ^‘x^ -X” in the corresponding places in the 
above. 


When it is clear that only positive values of x are in question, the notation 
lim f(x) is used instead of lim f{x). 

*—►00 x-* + co 

From the definition of the limit of f{x) as x tends to ±ao , it follows that 


carries with it 


lim f{x)=b 
*-►+00 


lim 

*->+0 



= 6 . 


And, conversely, if 
then 


lim tf(x)-b, 
*->+0 


lim 
*—► + 00 



6 . 


Similarly we have 


lim f(x)= lim / 
*-► — 00 *->—0 


The modifications in the above definitions when 


(i) 


lim f(x) = + 00 or - oo , 
^ + 00 


and (ii) lim /’(a;) = + oo or - « 

*—►—00 

will be obvious, on referring to § 25. 

And oscillation, finite or infinite, as x tends to + oo or to - oo , is treated 
as before. 


28. A necessary and sufficient condition for the existence of a 
limit to f(x) as X tends to a. The general principle of convergence.* 

A necessary and, syffiderU condition for the existence of a limit 
to f{x) as X tends to a is that, when any positive number e ha,s been 
chosen, as small as we please, there shall be a positive number rj such 
that !/(»") - f{x')\ <€ for all values of x', x'' for which 
0<|a:"-a|<|a!;'-a| 

(i) The condition is necessary. 

Let lim/(a;) = 6. 

x-*a 


*See footnote, p. ^8. Another treatment of this question is given belo# in 

§§29.2 and 29.3. 
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Let e be a positive number, as small as we please. 

Then to there corresponds a positive number rj such that 
\f(x)-h\<\e, when 

Now let x\ a?" be any two values of x satisfying 

Then \m-f{x')\^\f{x'')-b\ +|/(*')-6| 

< ie + Je 

< €. 

(ii) The condition is sufficient. 

Let Cl, £ 2 > ••• 

be a sequence of positive numbers such that 

fn+i<^n and lim e,i = 0. 

w— ►« 

Let rji, ri 2 , Va> ••• 

be corresponding positive numbers such that 

when 0<\x" -a\<\x' -a\~ri„\ 

(«=1,2, 3,...)./ ^ ^ 

Then, since €„+i<e„, we can obviously assume that 
Now take and the corresponding 7^, 

In the inequalities (1) put a?' = a 4-^1 and x^' — x. 

Then we have 

0<|/(ic)“/(a+>yi)|<fi, when ^<\x-a\<r}^. 

Therefore 

/(a4-iyi)~ei</(x)</(a+r/i)+ei, when 0< |a; - a| <ryi. ...(2) 
In Fig. 5 f{x) lies within the interval oi length 2ei, with 
centre at/(a+iyi), when Q<\x-a\<7}^, 





f(x) /^a+ij+e, 


Fia. 5. 

Now take eg and the corresponding remembering that 
We have, as above, 

/(a+»? 2 )-f 2 </(*)</(a+»? 2 )+f 2 . when 0<|x-a|<»/j. ...(3) 
Since interval for x in (3) cannot extend beyond 

the interval for x in (2), and /(a -^- 7 ) 2 ) is in the open interval Ai, 
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Therefore, in Fig. 6,/(aj) now lies within the interval A 2 , which 
lies entirely within A^, or lies within it and has with it a common 
end-point. An overlapping part of 

{/(« +V2) - /(« +V2) +^2} 

could be cut off, in virtue of (2). 


r 




A, 


/(a-rri,)-c, f(a+yi2)-e^ 


Fig. 6. 


“A 

1 — 

/Ca+7i,)+€, 


In this way we obtain a series of intervals 

Aii A 2 , A 2 , ... , 

each lying entirely within the preceding, or lying within it and 
having with it a common end-point; and, since the length of 
An "2€n, we have lim ^^ = 0 , for we are given that lim 6 n= 0 . 

tt—>oc n—*co 

If we denote the end-points of these intervals by a^, Ug, 03 , ... 
and /?i, ••• » where /5„>a„, then we know from § 18 that 

lim a„= lim Pn- 

n->QO n->QO 

Denote this common limit by a. 

We shall now show that a is the limit of f(x) as x->a. 

We can choose in the sequence f 2 » ••• so that 2en<e, 

where e is any given positive number. 

Then we have, as above in (2) and (3), 

Gin<A^)<Pny whcu 0 < |a; - a| < 7/^* 

But a '^Pn- 

Therefore | f{x) - a | < /?„ - 

<2e„ 

< e, when 0<\x-a\<rin- 

It follows that lim/(x)=tt. 

x-^ 

As a matter of fact, we have not obtained 

|/(a:)-a|<€, when 0<|a;-a| 

in the above, but when 0<\x-a\<rjn* 

However, we need only take ?; smaller than this and we obtain the 
inequalities used in our definition of a limit. 

29 . 1 . In the previous section we have supposed that x tends to 
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a from both sides. The slight modification in the condition for 
convergence when it tends to a from one side only can easily be 
made. 

Similarly, a necessary and svfficient condition for the existent 
of a limit to f{x) as x tends to +co ^ is that, if the 'positive number e 
has been chosen, as small as 'we please, there shall be a positive 
number X such that 

I when x">x' ^ X, 

In the case of lim /(x), we have, in the same wajr, the condition 

ar->—ao 

\f(x")-f(x')\<€y when x'<x*^ -X, 

The conditions for the existence of a limit to f(x) as x tends 
to +00 or to - 00 can, of course, be deduced from those for the 
existence of a limit as x tends to +0 or to - 0 . 


Actually the argument given in the preceding section is simpler 
when we deal with +oo or - oo ,* and the case when the variable 
tends to zero from the right or left can be deduced from these 


two, by substituting x= -; when it tends to a, we must substitute 


x — a + ■ 


29. 2. The Upper and Lower Limits of Indetermination of the Bounded 
Function f(x), when x->a. 

As in § 17. 2, there is some advantage to be obtained by using what are 
called the upper and lower limits of indetermination of the function at the point 
considered. They are defined in much the same way as in that section. 

Take a sequence 

where Vi>^l 2 >V 3 '-’ lim 7/„=0. 

n->» 

Let Ml be the upper bound of f{x), when 0 <|a: - a| i/i, and ifj its upper 
bound, when 0 <|x - a| ^ 7/2, and so on. 

Similarly let wii, mj, ... be the corresponding lower bounds. 

Then il/i J /2 ills ^ and this monotonic sequence is bounded 
below. 

Therefore lim M„ exists, and we denote it by A. 

w—>-« 

It is clear that any other sequence yjf, yf* • • • 
where »/ 2 '> •• lim 77„'=0 

n-+-ao 

will give the same limit A. 


*Cf. Osgood, Lehrbuch der Funktionentkeorie, 1 (4 Aufl., Leipzig, 1923), 33. 

The general principle of convergence of § 15 can also be established in this way. 
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To the arbitrary positive number there corresponds a positive integer v, 
such that A^M„<A + (, when n 75 v. 

Thus f{x) <A + €, when 0 < |a; - a| ^ 

Now take a positive number a < t;,/, and let rjx ^ a. 

Then 

And f{x) > My - € for at least one value Xy in 0 < |a; - o| rjy. 

Therefore f{x) > A - € for at least one value Xy in 0 < |a: - a| ^ a. 

If we now take p < Ixa - a | and proceed in the same way, we see that 
f{x) > A - c for at least one value Xy^ mO<\x -a\^- p. 

It is thus clear that when 0 < | x ~ a | ^ a, there are an infinite number of 
points at which f{x) > A - 

This number A is called the upper limit of indetermination of /*(x), when 
x-)-a, and we write A=lim f{x). 

X-Hl 

If c is an arbitrary positive number ^ there is a neighbourhood 0 <|x -a| ^ r;, 
such that for every point of this neighbourhood f(x) < A -f c; and in every neigh- 
bourhood of a, however smaUf there is a point {other than a) at which f(x) > A - €. 

The lower limit of indetermination A of f(x), when x-^a, is obtained in a 
similar way, and we write A = lim f(x). 

If € is an arbitrary positive number, there is a neighbourhood 0 < |x -a| 
such that for every point of this neighbourhood f(x) > A - c; and in every neigh- 
bourhood of a, however smaU, there is a point {other than a) at which f{x) < A + €. 

It is clear that lim /(x) ^ lim /(x). 

x->o x-+a 

These definitions may also be extended to the case when we approach a from 
the right-hand or the left-hand. In this way we have lim f{x) and lun f{x), 

which are conveniently written f{a + 0) and J{a - 0). Similarly for lim f{x) 

x-*a—0 

and lim /(x), which are written /(a -0) and /(a -0). 
x-Hi—0 

29, 3. The following theorems are obtained at once (cf. § 17. 4). 

(i) If lim f{x) exists, then lim /{x)=Um /(x)=lira /(x). 

a:— ►a x—hi x—*a x-ya 

(ii) Conversely, if lim /(x) =lim f{x), then lim f{x) exists and is equal to their 

x—*-a Z—Hl X—Hl 

common value, 

(iii) The general principle of convergence for lim f{x), when x->-a: 

A necessary and sufficient condition for the existence of a limit tof{x) as x tends 
to a is that, when any positive number c has been chosen, as small as we please, 
there shall be a positive number rj such that \J{x") -f{x*)\ < « for all values of 
x\ x'' for which 0 < |x'*' - a| < |x' -a\^q. 

When the upper and lower limits of indetermination are used the proof that 
this is a sufficient condition for the convergence of f{x) as x-^a is much shorter 
and simpler than that given in § 28. See also § 17. 4 (iii). 
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29. 4. The Oscillation of a Bounded Function at a Point. In § 24 wo 

have defined the oscillation of a function in an intercal. We noAv define the 
oscillation at a point. 

Let a be a point in the interval in which f(x) is given, and >/i, )/ 2 . •••a 

sequence, where ^)y> ?; 2 > ••• and lim -0. For any positive integer w let 

and be the up]X'r and lower bounds of f(x) in the neighbourhood of 
a:=n, defined by ' the point a itself now l>eing a point of the 

neighbourhood. 

Then ns in § 29. 2, w'e have 

-ilfj ^ 

wjj wij ... : .r^ il/^. 

Also lim and lim in^^ exist and are independent of the particular sequence 

n— > /. r- 

Vi* V 2 * Vi ••• chosen. 

If these limits are M and m respectively ^ then (M -rn) is called the oscillation 
of f(x) at the point a.* 

It is clear that the oscillation at a is the limit of the o.scillation of the function 
in the interval a - a; ki: a + >/, as >/ -y 0 

Also the oscillation at a is the difference between (i) the greater of f(a) 
and lim f{x) and (ii) the smaller of f{a) and lim f{x). 

At a point where f(x) is continuous, the oscillation is zero, and at any other 
point it is different from zero. 

If the oscillation at a: = tt is A?, then in every neighbourhood a - 1 ) ' - x ' - a //, 
the oscillation of f(x) is greater than or e(iual to Ic. 

30. Continuous Functions. The function f(x) is said to be 
continuous when x = Xq, if f(x) has a limit as x tends to Xq from 
either side, and each of these limits is equal bo /(Xq). 

Thus f(x) is contimious when x — x^, if, to the arbitrari/ fositirc 
number r, there corresponds a j>ositive number i] such that 

\f(x) -/(a-o)l <r, when \x - x„\ rj. 

When f(x) is defined in an interval (a, b), we shall say that it 
is continuous in the interval (a, b), if it is continuous for every lvalue 
of X between a and b (a<x<b), and if f{a+0) exists and is equal 
to f{a), and f(b - 0) exists and is equal to f{b). 

In such cases it is convenient to make a slight change in our 
definition of continuity at a point, and to say that/(x) is con- 
tinuous at the end-points a and b when these conditions arc 
satisfied. 

It follows from the definition of continuity that the sum or 


*It may be noted that Hobson (loe. cit, 1 (3rd ed., 1927), 300) use.s the term saltus. 
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product of any number of functions, which are continuous at a 
point, is also continuous at that point. The same holds for the 
quotient of two functions, continuous at a point, unless the deno- 
minator vanishes at that point (cf. § 26). A continuous function 
of a continuous function is also a continuous function (cf. § 26 

(IV)). 

The polynomial 

P{x) = a^^ 

is continuous for all values of x. 

The rational function 

R{x)=P(x)jQ(x) 

is continuous in any interval which does not include values of x 
making the polynomial Q(x) zero. 

The functions sin x, cos x, tan x, etc. and the corresponding 
functions sin""^a::, cos^^o;, taxr^x, 'etc. are continuous except, in 
certain cases, at particular points. 

e* is continuous everywhere; log x is continuous for the interval 
x>0. 

31, 1. Properties of Continuous Functions.* We shall now prove 
several important theorems on continuous functions, to which 
reference will frequently be made later. It will be seen that in 
these proofs we rely only on the definition of continuity and the 
results obtained in the previous pages. 

Theorem I. Let f(x) be continuous in the interval (a, 5)f, and 
let the positive number e be chosen, as small as we please. Then 
the interval (a, b) can always be broken up into a finite number of 
partial intervals, such that |/(»') tvhen x' and x" are any 

two points inX the same partial interval. 

Let us suppose that this is not true. Then let c = J(a+6). 
At least one of the intervals (a, c), (c, b) must be such that it is 
impossible to break it up into a finite number of partial intervals 
which satisfy the condition named in the theorem. Denote by 
(®i, ^>i) this new interval, which is half of {a, b). Operating on 

♦This section follows closely the treatment given by Goursat, loc. cit., 1 (4® ed., 
1923), § 8. 

fin those theorems the continuity of J(x) is supposed given in the closed 
interval (a-^x^ b), as explained in § 30. 

ti.e. in or at the ends of the partial interval. 
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(a^, bi) in the same way as we have done with (a, 6 ), and then 
proceeding as before, we obtain an infinite set of intervals such 
as we have met in the theorem of § 18. The sequence of end- 
points a, ai, ag, ... converges, and the sequence of end-points 
by 6 i, 62 * ••• converges, the limit of each being the same, say a. 
Also each of the intervals («,», 6 „) has the property we have ascribed 
to the original interval (a, 6 ). It is impossible to break it up into 
a finite number of partial intervals which satisfy the condition 
named in the theorem. 

Let us suppose that a does not coincide with a or b. Since the 
function /(x) is continuous when x = a, we know that there is a 
positive number rj such that \f{x)-f{a)\<^€ when \x-a\^rj. 
Let us choose n so large that (b^ - an) is less than rj. Then the 
interval (a„, 6 „) is contained entirely within (d-rj, a-i-r})y for we 
know that an^a^ bn- Therefore, if x' and x" are any two points 
in the interval (a„, fe„), it follows from the above that 
l/(x')-/(a)|<Je and |/(x") -/(«)!< ie. 

But |/(^')-/(^")l^|/(^')--/(a)l +l/(^")-/(a)|. 

Thus we have | /(x') -/(x") | < e, 

and our hypothesis leads to a contradiction. 

There remains the possibility that a might coincide with either 
a or 6 . The slight modification required in the above argument 
is obvious. 

Hence the assumption that the theorem is untrue leads in every 
case to a contradiction, and its truth is established. 

Corollary I. Let a, x^, Xg, ... b be a mode of subdivision 
of (a, b) into partial intervals satisfying the conditions of 
Theorem I. 

Then 

1/(35) |S|/(o) I +|/(a;)-/(o)| 

<l/(®) I + when 0 <(a 5 -a) S(Xi-o). 

Therefore 

l/(»i)l<l/(a) 1 + e- 

In the same way 

I /(*) I ^ I + 1 /(*) -/(»i)l 

<(/(®i)l+ when 0 <(x-Xi)g(x 2 -®i) 

< I /(®) 1 + when 0 <(x - Xj) g (xg - x^). 
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Therefore 

l/(*2)l<l/(«) 1+ 2e. 

Proceeding in the same way for each successive partial interval 
we obtain from the interval 

l/(a=)l<l/(a)l +w«. when 0<(x-x„_i) S (6-a:„_i). 

Thus we see that in the whole interval (a, b) 

l/(*)l<L/(a)l 

It follows that a function which is continuous in a given interval 
is bounded in that interval. 

Corollary II. Let us suppose the interval (a, 6) divided up 
into n partial intervals (a, x^), (xj, Xg), ... b), such that 

l/(^ ) I'WO points in the same partial interval. 

Let be a positive number smaller than the least of the numbers 
(xj-a), (Xg-Xj), ... {b-x„^i). Now take any two points x' and 
x" in the interval (a, 6), such that |x'-x"|^?/. If these two 
points belong to the same partial interval, we have 

|/(x')-/(x‘')|<ie. 

On the other hand, if they do not belong to the same partial 
interval, they must lie in two consecutive partial intervals. In 
this case it is clear that |/(x') -/(x")| < Je + Je = 6. 

Hence, the positive number e having been chosen, as small as we 
please, there is a positive number rj such that 
when x', x" are any two values of x in the interval (a, 6) for which 
\x' -x""] ^rj. 

We started with the assumption that /(x) was continuous in 
(a, 6). It follows from this assumption that if x is any point in 
this interval, and e any arbitrary positive number, then there is 
a positive number rj such that 

\fix')-f{x)\<€, when \x'-x\^r}. 

To begin with, we have no justification for supposing, that the 
same rj could do for all values of x in the interval. But the 
theorem proved in this corollary establishes that this is the case. 
This result is usually expressed by saying that /(x) is uniformly 
continuous in the interval {a, b). 

We have thus shown that a function which is continuous in an 
interval is also uniformly continuous in the interval. 
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Theorem II. ///(a) and f(h) are unequal and f{x) is continuous 
in the inierval (a, b), as x passes from a to b,f(x) takes at least once 
every value between f(a) and f{b). 

First, let us suppose that f{a) and f{b) have different signs, 
e.g, f(a)<0 and /(6)>0. We shall show that for at least one 
value of X between a and 6,/(x) = 0. 

From the continuity of /{x), we see that it is negative in the 
neighbourhood of a and positive in the neighbourhood of 6. Con- 
sider the set of values of x between a and b which makes f{x) 
positive. Let A be the lower bound of this aggregate. Then 
a< A<6. From the definition of the lower bound /(a?) is negative 
or zero in a^x<L But lim f{x) exists and is equal to /(A). 

Thcrefore/( A) is also negative or zero. But/( A) cannot be negative. 
For if /(A)= -m, m being a positive number, then there is a 
positive number rj such that 

when 

since /(a;) is continuous when a;= A. The function /(a?) would then 
be negative for the values of x in (a, b) between A and A and A 
would not be the lower bound of the above aggregate. We must 
therefore have /( A) = 0. 

Now let N be any number between f(a) and /(6), which may 
be of the same or different signs. The continuous function 
<j){x)=f(x)- N has opposite signs when x = a and x = b. By the 
case we have just discussed, (/)(x) vanishes for at least one value 
of X between a and 6 , i.e, in the open interval (a, 6). 

' Thus our theorem is established. 

Again, if f(x) is continuous in (a, 6), we know from Corollary I 
above that it is bounded in that interval. In the next theorem 
we show that it attains these bounds. 

Theorem III. If f(x) is continuous in the inierval (a, 6), and 
M, m are its upper and lower bounds, then f{x) takes the value M 
and the value m at least once in the interval. 

We shall show first that f{x) = M at least once in the interval. 

Let c=|(a4 6); the upper bound of f{x) is equal to M, for at 
least one of the intervals (a, c), (c, b). Replacing (a, h) by this 
interval we bisect it, and proceed as before. In this way, as in 
Theorem I, we obtain an infinite set of intervals (a, 6), (a^, 
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^2)? ••• lending to zero in the limit, each lying entirely within 
the preceding, or lying within it and having with it a common end- 
point, the upper bound of /(x) in each being M. 

Let A be the common limit of the sequences a, a^, ... and 

b, 61, 62, ... . We shall show that f{X)~M. 

For suppose /( A) = AT- A, where A>0. Since /(x) is continuous 
at x~ X, there is a positive number rj such that 

l/{^)-/(^)l<P, when |a;-A| .:7y. 

Thus f(x)<M -\h, when |x~A|=?/. 

Now take n so large that (b^-a,,) will be less than ?/. The 
interval (a^, b„) will be contained wholly within (A-?/, A-f^‘). 
The upper bound of f(x) in the interval bj would then be 
different from M, contrary to our hypothesis. 

Combining this theorem with the preceding we obtain the 
following additional result: 

Theorem IV. Jff(x) is continuous in the interval (a, 6), and M, 
m are its upper and lower bounds, then it takes at least ome in this 
interval the values M, m, and every value between M and m. 

Also, since the oscillation of a function in an interval was defined 
as the difference between its upper and lower bounds (cf. § 24 ), 
and since the function attains its bounds at least once in the 
interval, we can state Theorem I afresh as follows: 

lff{x) is continuous in the interval (a, b), then we can divide {a, b) 
into a finite number of partial intervals 

(a, ari), (x^, x.^), ... b), 

in each of which the oscillation of f(x) is less than any given positive 
number.'^ 

And a similar change can be made in the statement of the 
property known as uniform continuity. 

31. 2. The Heine-Borel Theorem, l.et an interval (a, b) ami an infinite 
set A of intervals, all in (a, b), be given such that every point x of a - x ' b is an 
interim point of at least one of the intervals of A. (The ends a and b being 
regarded as interior to an interval of the set, when a is the left-hand end of an 
interval, and h the right-hand end of another interval.) 

Then a set consisting of a finite number of the intervals of A has the same 

♦The argument of Theorem adapted to this ease, leads to the theorem : If the 
oscillation at every point of a x b is less than a giv n number k, then the interval can 
be divided up into a finite number of partial intervals in e:ich of which the oscillation 
is less than k. 
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proptHy ; namely ^ every paint of the closed interval (a, h) is an interior point of 
at least one of the intervals of this finite set (with the same convention as to the 
ends a and b). 

Let U8 suppose that this is not true. Then let c = ^(a + 6). 

At least one of the closed intervals (a, c) and (c, b) must be such that all its 
points are not interior points of at least one interval of a finite set of intervals 
of the set A. 

Denote by (a^, b^) this new interval, which is half of (a, b). 

Operating on (a^, b^) as we have done on (a, b), and then proceeding as 
before, we obtain an infinite set of closed intervals (a, b), (a^, b^), (a^, b^ ... 
such that their ends a, a^, ... form a bounded monotonic ascending sequence 

(or from and after some value of n are all identical), and their ends b, b^j b^y... 
form a bounded monotonic descending sequence (or from and after some value 
of n are all identical). 

Thus lim and lim b^ exist, and they are equal, since &n " ®n — 

Suppose that lim a^^a, different from a and b. 

n— 

Then a is an interior point of one of the intervals of A, say (a^ 6^* 
taking n large enough, we can bring and inside (a', b'). Then all the 
points of this interval (a„, 6„) are interior points of one of the intervals of A, 
contrary to our hypothesis. 

A similar argument applies to the case when a coincides with a or b. 

Thus our theorem is proved. 

Special cases of the Heine- Borel Theorem are the first theorem of § 31. 1 and 
the theorem stated in the footnote on p. 71. 

It can be at once extended to the case of a rectangular domain instead of 
the linear interval ; and is equally useful in dealing with the properties of 
functions of two variables (Cf. § 37). Indeed the proof is independent of the 
number of dimensions. And it finds a place also in the general theory of sets 
of points.* 

The title Heine- Borel Theorem is so generally used by English writers that 
it has been adopted in the text. But German and French mathematicians 
now refer to it as Borel’s Theorem, and there is no doubt that this is the better 
name. The theorem (for the case of a countably infinite set of intervals) was 
first enunciated and proved by Borel. [Thdse, Paris, 1894 ; Annales Sd. de 
VlScole Ncrmale (3), 12 (1896), 61 : Logons sur la thiorie des fonctions (Paris, 
1898).] Because of the similarity of BorePs proof and that by means of which 
Heine t established the uniformity of the continuity of a function, given as 
continuous in a closed interval, it became customary to call it the Heine- Borel 
Theorem. But it may well be the case that the theorem is contained im- 
plicitly in similar demonstrations by authors previous to Heine. And, as 
Lebesgue remarks, the theorem is not one of those of which the demonstration 


♦ Cf. Hobson, loc. cit. 1 (3rd ed., 1927), § 73. 
t Journal far Math., 74 (1872), 188. 
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offers great difficulties. The merit lay in perceiving it, enunciating it, and 
divining its interest, not' in demonstrating it. He refers to it always as 
Borel’s Theorem, and regards the other title as unsuitable. 

32. Continuity in an Infinite Interval. Some of the results of the last 
section can be extended to the case when /(x) is continuous in a; ^ o, where 
a is some definite positive number, and lim /(x) exists. 

a:->QO 

Let u^ajx. When a; ~ o, we have 0 < w ^ 1 . 

With the values of u in 0 <u^l, associate the values of f(x) at the corre- 
sponding points in x^ o, and to tt=0 assign lim f(x). 

aj.-voo 

We thus obtain a function of u, which is continuous in the closed interval (0, 1 ). 

Therefore it is bounded in this interval, and attains its bounds M, m. Also 
it takes at least once every value between M and w, as u passes over the 
interval (0, 1). 

Thus we may say that f{x) is bounded in the rangef given by a; ^ a and the 
new “point” a; = oo , at which f{x) is given the value lim f{x). 

a;-- *>00 

Also f{x) takes at least once in this range its upper and lower bounds, and 
every value between these bounds. 

For example, the function continuous in (0, oo ). It does not 

attain its upper bound — unity — when x i^O, but it takes this value when 
a; = 00 , as defined above. 

33. Discontinuous Functions. When f{x) is defined for 
Xq and the neighbourhood of Xq (e.g. ^<\x-XQ\^h), and 
/(a;o+0)=/(a;o-0)=/(a?o), then f{x) is continuous at x^. 

On the other hand, when f{x) is defined for the neighbourhood 
of Xq, and it may be also for Xq, while /( x) is not continuous at 
Xq, it is natural to say that f(x) is discontinuous at Xq, and to call Xq 
a point of discontinuity of f{x). 

Points of discontinuity may be classified as follows: 

I. /(Xq+O) and f(xQ-()) may exist and be equal. If their 
common value is different from /(a^o), or if f{x) is not defined for Xq, 
then we have a point of discontinuity there. 

Ex. Xq) sin 1 l{x - Xq), when x ^ Xq, 

lleref{XQ-\-0)=f{xQ-0)—0, and if we g^yef{x)Q any value other than zero, 
or if we leave /(Xq) undefined, Xq is a point of discontinuity oif(x). 


* In a review of W. II. and G. C. Young’s “ Theory of Sets of Points ” in the 
BuU. des sciences math. (2) 31 (1907), 134. 

fit is convenient to speak of this range as the interval (a, oo ), and to write 
/(oo ) for lim /(«). 
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II. f{xg + 0) and /(ajj - 0) may exist and be unequal. Then is a 
point of discontinuity of f{x), whether /{xq) is defined or not. 

Ex. fix) = when * 

Here /(a?o + 0)=^ /(a?o-0) = l. 

In both these cases f{x) is said to have an ordinary or simple 
discontinuity at Xq, And the same term is applied when the 
point Xq is an end-point of the interval in which f{x) is given, and 
/(Xo+O), or /(iCo“0), exists and is different horn f(x^, if f{x) is 
defined for x^. 

III. f(x) may have the limit + oo , or - cx) , as x^x^ on either 
side, and it may oscillate on one side or the other. Take in this 
section the cases in which there is no oscillation. These may be 
arranged as follows: 

(i) /(*o +^) =fi^o - 0) = + 00 (or - 00 ). 

Ex. /(«) = l/(^-^o)®» x 

(ii) /(^o +0) = + 00 (or - 00 ) and /(xq - 0) = - oo (or + oo ). 

Ex. = when 

(iii) /(iro+0)= +oo (or - oo )) or f{xQ-0)= +oo (or -oo)) 

/{Xq - 0) exists / /{Xq +0) exists / * 

Ex. f(x) = ll(x- x^), when a; > Xq \ 

f(x)=^x - Xq, when x_,-XQf 

In these cases we say that the point Xq is an infinity of /(x), 
and the same term is used when Xq is an end-point of the interval 
in which f(x) is given, and /( xq+O), or /(Xq- 0), is -f oo or - oo . 

It is usual to say that /(x) becomes infinite at a point Xq of the 
kind given in (i), and that/(xQ) = + oo (or - oo ). But this must be 
regarded as simply a short way of expressing the fact that/(x) 
diverges to -f oo (or to - oo ) as x->Xq. 

It will be noticed that tan x has an infinity at Jtt, but that 
tan Jtt is not defined. On the other hand, 

tan (^TT - 0) = -i - 00 and tan (Jtt - l-0)= - oo . 

IV. When /(x) oscillates at Xq on one side or the other, Xq is said 
to be a point of oscillatory discontinuity. The oscillation is finite 
when/(x) is bounded in some neighbourhood of Xq; it is infinite 
when there is no neighbourhood of Xq in which /(x) is bounded 
(cf.§25). 



33 , 34 ] 

Ex. 


LIMITS AND CONTINUITY 


75 


(i) f(x}=8in II(x-Xq), when x:^Xq. 

(ii) f(x) = ll(x-XQ)8inll(x-XQ)y when x ^i:.XQ. 

In both these examples Xq is a point of oscillatory discontinuity. 
The first oscillates finitely at Xq, the second oscillates infinitely. 
The same remark would apply if the function had been given only 
for one side of Xq. 

The infinities defined in (III) and the points at which/(x) oscillates 
infinitely are said to be jwints of infinite discontinuity. 

34. Monotonic Functions. The function f(x)y given in the interval 
(a, b), is said to be monotonic in that interval if 

either (i) f(x') “ ' f{x")y when a ^ x'<x' 6; 

or (ii) f{x') , : f(x"), when a x'<x' b. 

Ill the first case, the function never decreases as x increases 
and it is said to be monotonic increasing', in the second case, it 
never increases as x increases, and it is said to be monotonic de- 
creasing.^ 

The raonotonic character of the function may fail at the end- 
points of the interval, and in this case it is said to be monotonic 
in the open interval. 

The properties of monotonic functions arc very similar to those 
of monotonic sequences, treated in § 17.1, and they may be estab- 
lished in precisely the same way: 

(i) If f(x) is monotonic increasing when x X, and f(x) is less 
than some fixed number A ivhe7i x X, then lim f{x) exists and is 
less than or equal to A. 

(ii) If f(x) is monotonic increasing when x X, and f(x) is greater 
than so7ne fixed number A when x~X, then lim f{x) exists and is 
greater than or equal to A. 

(iii) If f{x) is monotonic increasing in an open interval (a, 6), 
and f{x) is greater than some fixed number A in that open interval, 
theyi f{a +0) exists and is greater than or equal to A. 

(iv) If f{x) is monotonic increasing in an open interval (a, b), 
and f(x) is less tha n some fixed nuynber A in that open interval, then 
f{h - 0) exists and is less than or equal to A. 


‘Tlic footnote, p. 43, also applies here. 
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These results can be readily adapted to the case of monotonic 
decreasing functions, and it follows at once from (iii) and (iv) that 
if f(x) is bounded and monotonic in an open interval, it can only have 
ordinary discontinuities in that interval, or at its ends. 

It may be worth observing that if f(x) is monotonic in a closed 
interval, the same result follows, but that if we are only given that 
it is monotonic in an open interval, and not told that it is bounded, 
the function may have an infinity at either end. 

E,g, f(x) = llx is monotonic in the open interval (0, 1), but not 
bounded. 

At first one might be inclined to think that a function which 
is bounded and monotonic in an interval can have only a finite 
number of points of discontinuity in that interval. 

The following example shows that this is not the case: 

Let f(x) = l, when ^<x^l\ 

let f(x) = i, when ^^<x^ i; 
and, in general, 

let when 

(n being any positive integer). 

Also let/(0) = 0. 

Then f{x) is monotonic in the interval (0, 1). 

This function has an infinite number of points of discontinuity, 

namely at = (w being any positive integer). 

Obviously there can only be a finite number of points of dis- 
continuity at which the jump would be greater than or equal to k, 
where k is any fixed positive number, if the function is monotonic 
(and bounded) in an interval.’*' 

35. Inverse Functions. Let the function /(a;), defined in the interval (a, b), 
be continuous and monotonic in the stricter sensed in (a, b). 

For example, let y=f(x) be continuous and continually increase from A 
to B as X passes from a to 5. 

Then to eveiy value of y in (A, B) there corresponds one and only one 
value of X in (a, 5). [§ 31. 1, Theorem II.] 

*It follows that if there are an infinite number of points ri discontinuity, this 
set of points is countably infinite. 

fCf. footnote, p. 76. 
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This value of a; is a function of ^ — say 4>(y ) — ^which is itself continually 
increasing in the interval {A, B). 

The function 0(y) is called the inverse of the function f{x). 

We shall now show that is a coniintums function of y in. the interval in 

which it is defined. 

For let yo be any number between A and B, and the corresponding 
value of X, Also let € be an arbitrary positive number such that Xq and 
a;o + c lie in (a, 6) (Fig. 7). 

Let yo “ Vi 8-*“^ Vo + V 2 1^^® corresponding values of y. 

Then, if the positive number rj is less than the smaller ot rji and r;,, it is 
clear that \x-x^\<€, when |y - yo| ^ y). 

Therefore |<^(y) - <^yo)| < €, when |y - yo| ^ 17. 

Thus <^(y) is continuous at yo. 



A similar proof applies to the end-points A and B, and it is obvious that 
the same argument applies to a function which is monotonic in the stricter 
sense and decreasing. 

The functions sin cos~^a;, etc., thus arise as the inverses of the functions 
sin X and cos a:, where 0 ^ a; ^ Jtt, and so on. 

In the first place these appear as functions of y, namely 8in~V» where 
O^y^l, co8“V, where 0^y~l, etc. The symbol y is then replaced by 
the usual symbol x for the independent variable. 

In the same way log x appears as the inverse of the function 

There is a simple rule for obtaining the graph of the inverse function /~^(a:) 
when the graph of f(x) is known. /“H*) ^ ^ twioye of f(x) in the line y=x. 
The proof of this may be left to the reader. 

The following theorem may be compared with that of § 26 (IV): 

Let f(u) he a continuous function^ monotonic in the stricter sense^ and let 
lim /E<^a;)]=/(6). 
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Then lim exists and is equal to b, 
x—>a 

A strict proof of this result may be obtained, relying on the property i)roved 
above, that the inverse of the function/(%) is a continuous function. 

The theorem is almost intuitive, if we are permitted to use the graph of f{u). 
The reader is familiar with its application in finding certain limiting values, 
where logarithms are taken. In these cases it is shown that lim log =log b, 
and it is inferred that lim u—b.^ 

36. l.f Let the bounded function /(a;), given in the interval (a, 6), be such 
that this interval can be divided up into a finite number of open partial 

intervals, in each of which 
f(x) is monotonic; or, in 
accordance with the more 
usual but less exact expres- 
sion, let the function have 
only a finite number of 
maxima and minima in the 
interval. 

Suppose that the points 
ajg, ... divide this in- 
terval into the open intervals 

(a, Xi), {Xi, x^), ... b), 

in which f(x) is monotonic. 

^1 ^2 ^3 ^ Then we know that f{x) can 

only have ordinary discon- 
tinuities, which can occur at the points a, x^y ... x^_^y h, and also at any 
number of points within the partial intervals. (§ 34.) 

I. Let us take first the case where f(x) is continuous at a, x^y ... x^^^, h, and 
alternately monotonic increasing and decreasing. To make matters clearer, 
we shall assume that there are only three of these points of section, namely 
^ 3 »/(^) being monotonic increasing in the first interval (a, a:,), decreasing 
in the second (x^y x^)y and so on (Fig. 8). 

It is obvious that the intervals may in this case be regarded as closed, 
the monotonic character of f(x) extending to the ends of each. 

Consider the functions F(x)y G(x) given by the following scheme: 


F{x) 

(lix) 

m 

0 

a ...r 

A^i) 

/(a^j) -/(*) 

a!i ■ _ x - : X2 

/(*i)-/W+/(*) 

fi^i) -A^i) 

x.^-lx'TiXr^ 

fix,) -/(Xy) +AX3) 

A^l) -/(-Ts) +/(»s) -/(*) 

X3-:x,,b 


y\ 



♦Cf. Hobson, Plane Trigonotnelry (7th ed., 1028), p. 130. 

fFor an alternative treatmi-nt of the subject matter of this section, see § 36. 2. 
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It is clear that and G{x) are monoionic increasing in the closed interval 

(tf, 5), and that f(.r) - F{x) - (i{.r) in («, h). 

If t\x) is decreasing in the first partial interval, we start with 

F(x) =f(a), G(x) -f(a) -f(x), when a^x^iXj^, 

and proceed as before, i.e. we begin with the second line of the above diagram, 
and substitute a for Xj, etc. 

Also, since the function f{x) is bounded in (a, 5), by adding some number 
to both F{x) and G{x)j we can make both these functions positive if, in the 
original discussion, one or both were negative. 

It is clear that the process outlined above applies equally well to n partial 
intervals. 

We have thus shown that when the hounded function /(x), given in the interval 
(rt, 5), is such that this interval can he divided up into a finite number of partial 
intervalSy f(x) being alter^iately ynonotonic increasing and monoionic decreashig 
in these intervals, and continuo'us at their ends, then we can express f(x) as the 
difference of two (hounded) functions, which are positive and monotonic increasing 
in the interval (a, 6). 

II. There remains the case when some or all of the points a, x^, ajg, ... ^ 

are points of discontinuity of f{x), and the proviso that the function is alter- 
nately monotonic increasing and decreasing is dropped. 

We can obtain from f{x) a new function with the same monotonic 
properties as f(x) in the open partial intervals (a, x{), (x^, x^), ... h), but 

continuous at their ends. 

The process is obvious from Fig. 9. We need only keep the first part of 
the curve fixed, move the second up or down till its end-point (.r,. + 



FlQ. 9. 

coincides with (x^, f(x^ - 0)), then proceed to the third curve and move it up 
or down to the new position of the second, and so on. 

If the values of f(x) at a, x^, x^, ... h are not the same as 

/(a + 0), /(ari + 0) or /(.Ti-O), etc., 
we must treat these points separately. 
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In this wa5^, but arithmetically,''' we obtain the function defined as 
follows: 

In a tlx <x^, <^(a;)=/(x), supposing for clearness /(a) =/(a+0). 

At Xi , </>(«)=/(*)+ aj. 

In Xi<x <X 2 , ^(a:)=/(a:)+ai+a,. 

At r, , <l}{x)-f(x)+ai+a2+a^. 

And so on, 

^29 ••• being definite numbers depending on /{x^ ibO), /{x^), etc. 

We can now apply the theorem proved above to the function and 
write <li{x) = 4>(a;) - ^f{x) in (a, 6), 

4>(x) and ^(r) being positive and monotonic increasing in this interval. 

It follows that: 

In a ~zX<Xi, f(x) = 4»(a;) - '^(x). 

At a?! , /(iK) = 4>(a;)-^(a:)-ai. 

In x^<x<X 2 , f(x)-^(x)-^r(x)-a^-a 2 » 

And so on. 

If any of the terms a^, 02 , ... are negative we put them with 4>(a:): the 
positive terms we leave with ^(r). Thus finally we obtain, as before, that 
f(x)^F(x)-0(x)in(a, 6), 

where F(x) and Q{x) are positive and monotonic increasing in this interval. 

We have thus established the important theorem: 

If the hounded^ function /(r), given in the interval (a, b), is such that this 
interval can be divided up into a finite number of open partial intervals, in each 
of which f(x) is monotonic, then we can express f{x) as the difference of two (bounded) 
functions, which are positive and monotonic increasing in the interval (a, b). 

Also it will be seen from the above discussion that the discontinuities of 
F(x) and 0(x), which can, of course, only be ordinary discontinuities, can 
occur only at the points ^where f(x) is discontinuous. 

It should, perhaps, also be added that, while the monotonic properties 
ascribed to f(x) allow it to have only ordinary discontinuities, the number 
of points of discontinuity may be infinite (§ 34). 

36. 2. Functions of Bounded Variation.t The functions discussed in § 36. 1 
are a special case of the class of functions known as functions of bounded varia- • 
tion introduced into Analysis by Jordan, { and used by him in the treatment 
of Fourier's Series. The principal properties of such functions are obtained 
in this section, which may replace § 36. 1. 


*It will be noticed that in the proof the curves and diagrams are used simply 
as illustrations. 

fThere is a ^ery complete treatment of functions of bounded variation (fonctions 
k variation bom4e) in Lebesgue's Legons sur V Integration, (2* 6d,, Paris, 1928), 
Ch. IV. See also de la Valine Poussin's Cours Analyse 2 (4® ed., 1922), Ch. II, 
§ 2 . 

{Cf. Jordan, Cours d' Analyse, 1 (2® M., Paris, 1893), 54. 
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Definition. Let f(x) he hounded in {a, h) and leta—x„, x^, aij, ... a:„_„ x„=h, 
he a mode of division of this interval. Let ^#, 2 / 1 ,... he the values o/f(x) 

at these points. 

Then 2(yr+i - »r) =/(*>) -/(«) =P - ». 

0 

where p is the sum of the positive differences, and - n the sum of the negative 
differences. 

n-1 

The sum 2|yf+i - yA w denoted by t, and we have 
0 

A-l 

<=2|yr+i-yrl=j>+»- 

0 

To every mode of division of (a, h) into such partial int-ervals, there correspond 
sums t, p and n. 

When the sums t, corresponding to all possible modes of division of (a, 6), are 
hounded and their upper bound is T’, we say that T is the total variation of f(x) 
in (a, b), and that f{x) is (^bounded variation in this interval. 

Since 2p ~ t +/(6) -/(a), 

and 2n=«-/(6)+/(o), 

it is clear that, if f(x) is of bounded variation, the sums p and n are also 
bounded. 

If their upper bounds are P and N, we have 
2P==T+f(b)-f(a), 
and 2iV^ = 2’-/(6)+/(a), 

P and - N are sometimes called the positive variation and the negative varia- 
tion in the given interval. 

Again it is clear that a bounded monotonic function is of bounded variation. 
And that, if/(^) is of bounded variation in (a, 6), it is also of bounded variation 
in (a, P) where a ^ a < = 6. Further f(x) does not cease to be of bounded 

variation, if its value is altered at a finite number of points. 

These facts follow at once from the definition just given, and we proceed 
now to establish further properties of such functions. 

I. If f(x) is of bounded variation in (a, c) and (c, b), where a<c<b, it is of 
hounded variation in (a, b). 

Take any mode of division of (o, 6), say, o=Xq, Xj, Xg, ... 

If one of these points coincides with c, then its sum t satisfies + 
where ti and ar© the sums for this mode of division of (a, c) and (c, b) respec- 
tively. 

If c lies between two points x,. and since 

|y,+i -yrl S |y,+i -f(c)\ + |/(c) 
it is clear that f ^ f ^ 4- f g, with the same notation as before. 

But if Ti and T^ are the total variations in (a, c) and (c, b) respectively, 
ti ^ Ti and <g ^ ^g. 

Therefore t^Ti + Tg. 

Thus we have shown that f(x) is of bounded variation in (a, 6). 
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II. Let c be^a point between a, b and f{x) be of bounded variation in (a, b), 
T, Ti and Tj being its total variations in (a, b), (a, c) afid (c, b). 

Then ^ = ^1 + ^ 2 - 

We have seen that if f(x) is of bounded variation in {a, b), it is also of bounded 
variation in (a, c) and (c, b), and the concluding line of the argument of 
Theorem I shows that 

+ (i) 

Now take the usual arbitrary positive number c. 

There is a mode of division of (a, c) and also of (c, 6), for which the sums 

and ^2 satisfy 

Tj — <C T 2 — Jc ■< /2* 

Thus Ti + Tj “ « < + ^ 2 * 

But these modes of division of (a, c) and (c, h) form a mode of division of 
(a, b). 

Therefore t\ 

Thus + (ii) 

It follows from the inequalities (i) and (ii) that 

T = Ti + T2. 

III. If f{x) is bounded in (a, 6), and this interval can be broken up into a 
finite number of partial intervals (open or closed) in which the function is mono- 
ioniCf then f(x) is of bounded variation in (a, 6), 

This follows from Theorem I, since in all these intervals f{x) is of bounded 
variation.* 


♦It might be thought that a function with an infinite number of turning points 
in a finite interval could not be of 'bounded variation in that interval. But the 
following example shows that this is not the case. 


Let f(x) =a:* sin when a; > 0, and /(O) =0. 

It is easy to show that there is one turning point and only one in 

(((n + l)ir)*’ (nw)^y 
where n is any positive integer. 

If the interval extends to the origin, the number of turning points is infinite. 
But the absolute value of the maximum or minimum in the interval 

/ 1 is less than — 

\((a + l)ir)* (mr)*J (»»“)- 

It follows that the total variation in any interval, (0, o), where a > 0, is less than 


On the other hand the functions 


2 

J 



f{x) =sin - when a: > 0 1 . fix) = a; sin - when .r > 0 1 

' ar / and •'' ' x / 

/( 0)*0 ^ /( 0)=0 J 

are not of boimded variation in such an interval. 
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IV. Iff{x) is of hounded variation in (a, 6), it is the. difference of two positive, 
monolonic increasing *fun(Uions; and the difference of Ituo hounded monotonic 
increasing functions is a function of hounded variation. 

(i) First, let P(x) and - N(x) be the positive and negative variations for the 
interval (a, x), where a <x<h. 

Then, by the definition of P and N, wo have 

fix) -fia)^Pix)-N{x). 

Also P(x) and N{x) are positive and monotonic increasing functions of x. 
Thus fix)=[P(x) +fia) + \f(a)\] - [Nix) + [/{a)|], 

which establishes the first part of the theorem. 

(ii) Next let fix) =r Fix) - Oix), 

where Fix) and Oix) are bounded, monotonic increasing functions in (a, h). 
Take any mode of division of the interval 

a=XQ, x^, x^, •*. x^~h. 

Then fix^-i) -fixr) -^ixr)] - [6f(a;r+i) - 

and 2V(^r+i)-/(^r)|:=-2[F(a:,+i) - Vs [f7(^r+i) - ^(^r)] 

« 0 0 

Therefore fix) is of bounded variation in (a, 6) . 


y. If fiix) and fj^x) are two functions of hounded varmtion, so are f^ix) fzix) 
and fiix) fzix). 

Also, if fix) is of hounded mriation, and \fix) \ <some definite positive number 
in the interval, then 1 / fix) is of hounded variation. 

(i) Let fi{x) - F^ix) - O^ix) and fj^x) - FJ^x) - Q 2 (x), 
where F 2 ix), O^ix) and OJ^x) are positive monotonic increasing 

functions. 

Then /i(x) ^Ux) ^[F^ix) + F^ix)] - [O.ix) + G^ix)]. 

and the sum of the given functions is of bounded variation by Theorem IV. 

Similarly for the difference and product. 


(ii) With the usual notation, 


1 1 
yr+i Vr 


l-Vr+l -yrl 


< 


! l?/r+i ~yr\' 


if |/(x)l>/x>0. 

Thus the sum t for 1 /fix) is less than where T is the total variation 
of fix) in the interval. 


VI. A function of hounded variation has only ordinary discontinuities. 

This follows at once from Theorem IV, for the discontinuities of fix) must 
also be discontinuities of Fix) and Oix), and these are ordinary discontinuities. 
(§ 34 .) 
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If the discontinuities of f{x) are infinite in number, they are countably 
infinite. 

For, if we have a sequence rji, ^3, ••• when 

> ^2 > ^3 • • * lim rj„ =0, 

n— ►« 

we know that there is only a finite number of points at which 
F(x+0)-F{x-0)\>rj„, 
where n is any positive integer. 

VII. If f{x) is of hounded variation in (a, 6) and continuous at a point c of that 
interval^ then T{x), P(x) and N(x) are also continuous at c. 

Take the arbitrary positive number c. There is a mode of division of (a, c), 
say a, x^^ ... a;n-i» ^9 such that the sum t for it satisfies 

T(c)-i€<<^T(c). 

Also there is a neighbourhood of c such that 

l/(*)“/(c)| <H when 0<c-x^r). 

It is clear that we can take x^^i within this neighbourhood, for if it were 
outside it, by adding a point of section within it, we do not diminish the sum t. 

Also < = 2] yr+i - yrl + I /(c) -/(*n-l) I 

^T(x„_,) + i€ 

^T(e-0)+i€, 

since T{x) is a monotonic increasing function. 

Thus T{c) - < T{c 0) + Jc, 

and T(c) < T(c - 0) + e. 

It follows that T(c) ^ T(c - 0). 

But, since T(x) is monotonic increasing, T(c) < T(c - 0). 

Therefore we must have T(c) = T(c - 0). 

Taking a neighbourhood to the right of a, we find in the same way that 

T(c) = T(c+0). 

Thus T(x) is continuous at a;=c, and the same holds for P(x) and N(x). 

37. Functions of Several Variables. So far we have dealt only 
with functions of a single variable. If to every value of x in the 
interval a^.x^b there corresponds a number y, then we have said 
that ^ is a function of x in the interval (a, b), and we have written 
»=/(«)• 

The extension to functions of two variables is immediate : 

To every pair of values of x and y, such that 

a^.x^a\ h^y^Vy 

let there correspond a number z. Then z is said to he a function of 
X and y in this domain^ and we write z=f{x, y). 
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If we consider x and y as the coordinates of a point in a plane, 
to every pair of values of x and y there corresponds a point in the 
plane, and the region defined by a^x^a\ b^y'^V will be 
a rectangle. 

In the case of the single variable, it is necessary to distinguish 
between the ofen interval (a<x<b) and the closed interval 
(a'^X’^b). So, in the case of two dimensions, it is well to 
distinguish between open and closed domains. In the former the 
boundary of the region is not included in the domain; in the latter 
it is included. 

In the above definition we have taken a rectangle for the domain 
of the variables. A function of two variables may be defined in 
the same way for a domain of which the boundary is a curve C: 
or again, the domain may have a curve C for its external boundary, 
and other curves, C\ C'", etc., for its internal boundary. 

A function of three variables, or any number of variables, will 
be defined as above. For three variables, we can still draw upon 
the language of geometry, and refer to the domain as contained 
within a surface /S, etc. 

We shall now refer briefly to some properties of functions of 
two variables. 

A function is said to be bounded in the domain in which it is 
defined, if the set of values of 2 , for all the points of this domain, 
forms a bounded aggregate. The upper and lower bounds, M and 
m, and the oscillation, are defined as in § 24. 

f{x, y) is said to have the limit I as (x, y) tends to {xq, y^), when, 
any positive number e having been chosen, as small as we please^ 
there is a positive number rj such that ( f{x, y)-l\< c for all values 
of {x, y) for which 

|a:-a:o| |y-yol =»? 0 <|a:-*oi +|y-yol- 

In other words, \f(x, y) - 1\ must be less than e for all points in 
the square, centre at (Xq, y^), whose sides are parallel to the co- 
ordinate axes and of length 2r], the centre itself being excluded 
from the domain. 

A necessary and sufficient condition for the existence of a limit 
lo f {^9 y) ^ y) to {xq, y^ is that, to the arbitrary positive 
nwmber e, there shall correspond a positive number rj such that 

where («', y') and (x", y") are any two 
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points other than (xq, in the square, centre at {xq, whose sides 
are parallel to the coordinate axes and of length 2?;. 

The proof of this theorem can be obtained in exactly the same 
way as in the one-dimensional case, squares taking the place of the 
intervals in the preceding proof. 

A function f{x, y) is said to be continuous when x:=Xq and 
y) the Hmit/(a;o, y^) as {x, y) tends to (x^, y^). 

‘Thus, /(a;, y) is continuous when x^Xq and y—yQ, if, to the arbi- 
trary positive number e, there corresponds a positive number rj such 
that \f(x, y) - f{xQ, yo)l <^ values of (x, y) for which 

\x--XQ\^rj and \y-yo\'=rj- 

In other words, \f(x, y)-f(xQ, j/q)! must be less than € for all 
points in the square, centre at {Xq, y^, whose sides are parallel to 
the coordinate axes and of length 2?j.* 

It is convenient to speak of a function as continuous at a point 
{Xq, y^) instead of when x=Xq and y=yQ. Also when a function 
of two variables is continuous at (x, y), as defined above, for every 
point of a domain, we shall say that it is a continuous function of 
(x, y) in the domain. 

It is easy to see that we can substitute for the square, with 
centre at (Xq, yo), referred to above, a circle with the same centrc.f 
The definition of a limit would then read as follows: 

/(x, y) is said to have the limit I as (x, y) tend to (xq, y^), if, to 
the arbitrary positive number e, there corresponds a positive number 
7/ such that l/(x, y)-l\<€ for all values of (x, y) for which 

0<V{(a: --* 0 )’* +(y - aS j?. 

If a function converges at (Xq, y^) according to this definition 
(based on the circle), it converges according to the former defini- 
tion (based on the square); and conversely. And the limits in 
both cases are the same. 

Also continuity at (Xq, y^) would now be defined as follows: 

/(x, y) is continuous at (Xq, y^), if, to the arbitrary positive number e, 


*Thcre aro obvious changes to be made in these statements when wo are dealing 
with a point (arQ, y^) on one of the boundaries of the domain in which the function 
is defined. 

tWe may also use a rectangle, centre at (Xo, y^, and sides 217, 217' say. 
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there corresponds a positive number t] such that | f{x, y) - /(Xq, yo)l 
for all values of(x, y) for which 

J{{x-x^f+(y-^y^f}Sr]. 

Every function, which is continuous at y^) under this de- 
finition, is continuous at (Xq, y^) under the former definition, and 
conversely. 

It is important to notice that if a function of x and y is continuou3 with 
respect to the two variables, as defined above, it is also continuous when con- 
sidered as a function of x alone, or of y alone. 

For example, let /(j:, y) be defined as follows: 

I /(^» //)— when at least one of the variables is not zero, 

1 /( 0 , 0 )- 0 . 

Then /(r, y) is a continuous function of x, for all values of x, when y has 
any fixed value, zero or not; and it is a continuous function of y, for all values 
of y, when x has any fixed value, zero or not. 

But it is not a continuous function of (x, y) in any domain which includes 
the origin, since /(a:, y) is not continuous when a; — 0 and ?/ = 0. 

For, if we put x — r cos 0, y — r sin 0, we have /(a*, y) =8in 20, which is inde- 
pendent of r, and varies from - 1 to +1. 

However, it is a continuous function of (a;, y) in any domain which does 
not include the origin. 

On the other hand, the function defined by 

i /(^> ~ when at least one of the variables is not zero, 

1 /( 0 , 0 )= 0 , 

is a continuous function of (a:, y) in any domain which includes the origin. 

The theorems as to the continuity of the sum, product and, in certain 
cases, quotient of two or more continuous functions, can be readily extended 
to the case of functions of two or more variables. A continuous function of 
one or more continuous functions is also continuous. 


In particular we have the theorem: 

Let u — (l>(x, y), v = yjr{x, y) be coniinrwus at (Xq, 2/o)» = 2/o)* 

= Vo)- 

Let z=f(u, v) he continuous in (u, v) at (Mq, Vq). 

Then z=f[ </>(a:, y), ^(ar, y)] is continuous in (a;, y) at (ar^, y^). 

Further, the general theorems on continuous functions, proved in § 31, 
hold, with only verbal changes, for functions of two or more variables. 

For example: 

If a function of two variables is continmus at every point of a closed domain, 
it is uniformly continuous in the domain. 

In other words, when the positive number c has been chosen, as small as we 
pleaoe, there is a positive number y such that \f(x\ y')-f(x'\ y")| <«> token 
(x\ y') and (x", t/) are any two points in the domain for which 
y/{(x' - x"')^ -f (y' - y")*; ?/. 
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CHAPTER IV 


THE DEFINITE INTEGRAL 


38. In the usual elementary treatment of the Definite Integral, 
defined as the limit of a sum, it is assumed that the function of x 
considered may be represented by a curve. The limit is the 
area between the curve, the axis of x and the two bounding ordi- 
nates. 

For long this demonstration was accepted as sufficient. To-day, 
however, analysis is founded on a more solid basis. No appeal 
is made to the intuitions of geometry. Further, even among the 
continuous functions of analysis, there are many which cannot 
be represented graphically. 

E.g. let f{x)=x8m^, when a? <0,1 

and /(0)=0. j 

Then f(x) is continuous for every value of x, but it has not a 
differential coefficient when x=0. 


It is continuous at a;=0, because 

l/WV(0)| = |/(x)|^lxl; 

and \f(x) -/{0)| <€, when 0<\x\^7fy if i/<6. 

Also it is continuous when since it is the product of two continuous 

functions [cf. § 30]. 

It has not a differential coefficient at x=0, because 


Ah) -AO) 
h 


=sin 


1 

h' 


and sin 1/A has not a limit as A-^O. 

It has a differential coefficient at every point where xgO, and at such 
points 
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More curious still, Weierstrass discovered a function, which is 
continuous for every value of x, while it has not a differential 
coefficient anywhere.* This function is defined by the sum of 
the infinite series co 

^ a” cos b^TTX, 

0 

a being a positive odd integer and b a positive number less than 
unity, connected with a by the inequality a6>l +il7r.t 

Other examples of such extraordinary functions have been 
given since Weierstrass’s time. And for this reason alone it would 
have been necessary to substitute an exact arithmetical treatment 
for the traditional discussion of the Definite Integral. 

RiemannJ was the first to give such a rigorous arithmetical 
treatment. The definition adopted in this chapter is due to him. 
The limitations imposed upon the integrand f{x) will be indicated 
as we proceed. 

In Higher Analysis the Riemann Integral has now been super- 
seded by the Lebesgue Integral, or by one of the others allied to it. 
This advance dates from Lebesgue’s first memoir, which appeared 
in 1902. § Much has since then been done in this field, but the 
ideas involved are far from elementary; and, though it is especially 
in the rigorous treatment of the Theory of Fourier’s Series that the 
advantages of the new definition of the integral are to be found, 
it does not seem proper to introduce it into this work. In an 
Appendix 11 the Lebesgue Integral is defined and some of its 
distinctive properties are obtained; also it is shown in what way 
its introduction simplifies and completes the more elementary 
treatment of the text. 

*lt seems impossible to assign an exact date to this discovery. Weierstrass 
himself did not at once publish it, but communicated it privately, as was his habit, 
to his pupils and friends. Du Bois-Reymond quotes it in a paper published in 1874. 

fHardy has shown that this relation can be replaced by 0< o < 1, 6 > 1 and 

^ 1 [cf. Trana, Amer, Math. <Soc., 17 (1916)]. An interesting discussion of 
Weierstrass’s function is to bo found in a paper, ‘‘Infinite Derivates,” Quart. J. of 
Math., 47 (1016), 127, by Grace Chisholm Young. 

^n his dassical paper, Vber die Darstellbarkeit einer Function durch eine trigono- 
metriache Beihe. See above, p. 6. 

But the earlier work of Cauchy and Dirichlet must not be forgotten. 

§“Int4grale, Longueur, Aire,” Annali di Mat. (3), 7 (1902), 230. 

II See Appendix II, where references to books and memoirs on this subject will 
be foimd. 
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39. The Su ms S and s.* Let f{x) be a bounded function, given 
in the interval (a, b). 

Suppose this interval broken up into n partial intervals 
(a, x{), (xi, x^), ... 6), 

where ti<Xi<X 2 ... 

Let M, m be the upper and lower bounds of f{x) in the whole 
interval, and those in the closed interval x^)^ writing 

a = Xq and b = 

Let S = - a) - Xi) + . . . 

and 5 = (x^^-a) +^2 (xg-ajj) +... +m„ (6-a;„^i)./ 

To every mode of subdivision of (a, b) into such partial intervals, 
there corresponds a sum S and a sum s such that s^S. 

The sums S have a lower bound, since they are all greater than 
m{b - a), and the sums s have an upper bound, since they are all 
less than M(b - a). 

Let the lower bound of the sums S be J, and the upper bound 
of the sums s be I. 

We shall now show that I^J. 

Let a, Xi, 2 ^ 2 , ... Xn-i, b 

be the set of points to which a certain S and s correspond. 

Suppose some or all of the intervals (a, Xj), (Xj, Xg), ... b) 

to be divided into smaller intervals, and let 

yv yic-if yu+iy ••• yi~i> yiy ••• ^ 

be the set of points thus obtained. 

The second mode of division will be called consecutive to the 
first, when it is obtained from it in this way. 

Let 2, (T be the sums for the new division. 

Compare, for example, the parts of S and 2 which come from 
the interval (a, x^). 

Let M\, m\ be the upper and lower bounds of /(x) in (a, y^), 
M' 2 , in ( 2 / 1 , y^, and so on. 

The part of 2 which comes from (a, x^) is then 
- tti) + M'2(ya -Vi)... +M\{Xi - 

But the numbers M\, M\, ... cannot exceed 

Thus the part of 2 which we are considering is at most equal 
to Mi(xi “ a). 


*The argument which follows is taken, with slight modifications, from Goursat’s 
Qowra d'Andlyae, 1 (4« 4d., 1923), pp. 171 el seg. 
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Similarly the part of 2 which comes from is at most 


equal to ilf 2(^2 ~~ ^i)> ^nd so on. 

Adding these results we have 2^5. 

Similarly we obtain <r i? s. 

Consider now any two modes of division of (a, 6). 

Denote them by 

••• ^m-i> sums S and s, (1) 

and a, yg* ••• Vn-v with sums S' and s' (2) 


On superposing these two, we obtain a third mode of division (3), 
consecutive to both (1) and (2). 

Let the sums for (3) be 2 and cr. 

Then, since (3) is consecutive to (1), 

5^2 and o* ^ 5 . 

Also, since (3) is consecutive to (2), 

^ 2 and (T ^ s'. 

But 2 ^ <r. 

Therefore S^s' and S' ^ s. 

Thus the sum S arising from any mode of division of (a, 6) is 
not less than the sum s arising from the same, or any other, mode 
of division. 

It follows at once that / ^ J. 

For we can find a sum s as near / as we please, and a sum S 
(not necessarily from the same mode of division) as near J as we 
please. If />J, this would involve the existence of an s and an 
S for which s>S. 

The argument of this section will offer less difficulty, if the reader follow 
it for an ordinary function represented by a curve, when the sums 8 and a 
will refer to certain rectangles associated with the curve. 

40. Darboux’s Theorem. The sums S and $ tend respectively 
to J and /, when the points of division are multiplied indefinitely , 
in such a way that all the partial intervals tend to zero. 

Stated more precisely, the theorem reads as follows: 

If the positive number e is chosen^ as small as we please, there 
is a positive number rj such that, for all modes of division in which 
all the partial intervals are less than or equal to rj, the sum S is greater 
than J by less than e, and the sum s is smaller than I by less than e. 

Let e be any positive number as small as we please. 
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Since the sums S and s have J and I for lower and upper bounds 
respectively, there is a mode of division such that the sum 8 for 
it exceeds J by less than Je. 

Let this mode of division be 

«2> ••• %-v sums Si and Sj (1) 

Then Si<J 

Let Tj he a, positive number such that all the partial intervals 
of (1) are greater than rj. 

Let 

a = 2CQ, Xi, X2, ... b=Xn, with sums 82 and Sg, ....(2) 

be any mode of division such that 

{x^-x^_i)^r), when r = l, 2, ... w. 

The mode of division obtained by superposing (1) and (2), 

e.g, a, Xi, Xg, x^, ^4. ••• ®n-i» ^ with sums 8^ and Sg, (3) 

is consecutive to (1) and (2). 

Then, by § 39, we have 81 ^ /S3. 

But Si<iJ +§€. 

Therefore /Sg < J 4- |e. 

Further, 

^2 ^3 = 2 [M{x^_i, x;)(x^ - x^_i) ~ M(x^^i, - x^^i) 

M{x\ x") denoting the upper bound of f{x) in the interval {x\ «"), 
and the symbol 2 standing as usual for a summation, extending 
in this case to all the intervals (x^-n x^) of (2) which have one of 
the points ag, ... as an internal point, and not an end- 
point. From the fact that each of the partial intervals of (1) is 
greater than ly, and that each of those of (2) does not exceed ?j, 
we see that no two of the a’s can lie between two consecutive x^s 
of (2). 

There are at most (p-l) terms in the summation denoted by 
2. Let \f'(x)\ have A for its upper bound in {a, 6). 

We can rewrite /Sg - S3 above in the form 

Sg - S3 = 2 [{M(x,^i, X,) - M{x^^i, a J}(a* - x,^i) 

x^) - x,)}(x^ - a*)]. 

But{M(x^_i, x^)-M(x^_i, aj} and {M(x^_i, x^) - M{a^, x^)} 
are both positive or zero, and they cannot exceed 2 A. 
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Therefore Ng ” ^^3 - 

the summation having at most (p~ 1) terms, and being 

at most equal to rj. 

Thus 82 - 8 ^^ 2(p - VjAri. 

Therefore S 2 <J +2(;) - l)Arjy 

since we have seen that S 2 <J 4-Jf. 

So far the only restriction placed upon the positive number rj 
has been that the partial intervals of (1) are each greater 
than tj. 

We can thus choose rj so that 

With such a choice of rj, S>J +e. 

Thus we have shown that for any mode of division such that the 
greatest of the partial intervals is less than or equal to a certain 
positive number rj, dependent on e, the sum S exceeds J by less 
than 6. 

Similarly for s and /; and it is obvious that we can make the 
same rj satisfy both S and s, by taking the smaller of the two to 
which we are led in this argument. 

41. The Definite Integral of a Bounded Function. We now 

come to the definition of the definite integral of a bounded function 
f(x), given in an interval (a, b). 

A bounded function f(x), given in the interval (a, b), is said to be 
integrable in that interval, when the lower bound J of the sums S 
and the upper bound I of the sums s of ^39 are equal. 

The common value of these bounds I and J is called the definite 
integral of f(x) between the limits a and b, and is written 

f f(x)dx.* 

Ja 

It follows from the definition that [ f(x)dx cannot be greater 

than the sum S or less than the sum s corresponding to any mode 
of division of (a, 6). These form approximations by excess and 
defect to the integral. 


♦The bound J of the sums S ip usually called the upper integral of f(x) and the 
bound I of the sums s the lovjer nJlegral. 
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We can replace the sums 

S = Ml (ajj - a) f Jl/jj (aja - X, ) + . . . -t- (6 - ] 

s= mi(xi - a) -I- m 2 (x 2 - Xi) -f m„{b - x„_i), / 
by more general expressions, as follows: 

Let fi, fgj ••• ••• fn be any values of x in the partial intervals 

(a, x^, (xi, Xg), ... (x^_i, x^), ... (x„_i, h) respectively. 

The sum 

/(fi)K - o) +/(|g)(xg - X,) + ... +/(f J(6 - x„_i) (1) 

obviously lies between the sums S and s for this mode of division, 
since we have for each of the partial intervals. 

But, when the number of points of division (x^) increases inde- 
finitely in such a way that all the partial intervals tend to zero, 

the sums S and s have a common limit, namely \ f{x)dx. 

J a 

Therefore the sum (1) has the same limit. 

Thus we have shown that, for an integrable function /(x), the 
sum /(f _ a) - xi) + ... +/(|„)(6 - x„_i) 

has the definite integral I f(x)dx for its limit, when the number 

J a 

of points of division (x^) increases indefinitely in such a way that all 
the partial intervals tend to zero, ••• fn being any values of x 

in these partial intervals * 

In particular, we may take a, x^, Xg, ... x^-i, or Xj, Xg, ... 
for the values of fg. ... 

42. Necessary and Sufficient Conditions for Integrability. Any 

one of the following is a necessary and sufficient condition for the 
integrability of the bounded function /(x) given in the interval 
(a, b): 

I. When any positive number e has been chosen, as small as we 
please, there shall be a positive number rj such that S -s<€ for every 
mode of division of (a, h) in which all the partial intervals are less 
than or equal to r]. 

We have S - s<€, as stated above. 

But S J and .5 /. 


*We may substitute in the above, for/($i), /(t 2 )» values fXi, //j* ••• /^n 

intermediate between w^), (3/,, mj), etc., the upper and lower bounds oi f{x) 
in the partial intervals. 
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Therefore • J - I< e. 

And J must be equal to /. 

Thus the condition is sufficient. 

Further, if I = J, the condition is satisfied. 

For, given e, by Darboux’s Theorem, there is a positive number 
T] such that S-J<y and for every mode of division 

in which all the partial intervals are less than or equal to rj. 

But S-$ = {S-J) +{I -s), since I=J, 

Therefore S-s<€. 

II. When any 'positive number e has been chosen, as small as 'we 
please, there shall be a mode of division of {a, b) such that S-s<€. 

It has been proved in (I) that this condition is sufficient. Also 
it is necessary. For we are given /=J, as /(a?) is integrable, and 
we have shown that in this case there are any number of modes 
of division, such that S-s<€, 

III. Let 0 ), (T he any pair of positive numbers. There shall he a mode of 
division of (a, h) such that the sum of the lengths of the partial intervals in which 
the oscillation is greater than or equal to m shall he less than vr,* 

This condition is sufficient. For, having chosen the arbitrary positive 
number c, take 

***“”2(6 -a)’ 

where M, m are the upper and lower bounds respectively of f{x) in (o, h). 

Then there is a mode of division such that the sum of the lengths of the 
partial intervals in which the oscillation is greater than or equal to (u shall 
be less than or. Let the intervals xfj in which the oscillation is greater 
than or equal to w be denoted by D^, and those in which it is less than a> by df, 
and let the oscillation {M^ - w,.) in (Xr-i, x^) be denoted by 
Then we have, for this mode of division, 

8 -S = "ZiJUrDr + 

€ € 

< 2 2 

< 

and, by (II), /(x) is integrable in (a, h). 

Also the condition is necessary. For, by (II), \tf(x) is integrable in (a, 6), 
there is a mode of division such that 8 -s< uxr. Using D,., dr as above, 

8 ~~ S — "f" ^(0]rd,p 


♦Cf. Pierpont, Theory of Functions of Beal Variables^ 1 (1905), § 498. 
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Therefore (o(r > 

and < o*. 

43. Integrable Functions. 

I. If f{x) is continuous in (a, b), it is integrable in (a, 6). 

In the first place, we know that f{x) is bounded in the interval, 
since it is continuous in (a, h) [cf. § 31. 1]. 

Next, we know that, to the arbitrary positive number e, there 
corresponds a positive number rj such that the oscillation of f(x) 
is less than e in all partial intervals less than or equal to rj 
[cf.§31. 1]. 

Now we wish to show that, given the arbitrary positive number e, 
there is a mode of division such that S-s<e [§ 42, II]. Starting 
with the given e, we know that for f/(6-a) there is a positive 
number rj such that the oscillation of f(x) is less than eKb- a) in all 
partial intervals less than or equal to rj. 

If we take a mode of division in which the partial intervals 
are less than or equal to this rj, then for it we have 

S-s<{b-a)^~=€. 

Therefore /(a;) is integrable in (a, 6). 

II. If f{x) is monotonic in (a, b), it is integrable in (a, 6).* 

In the first place, we note that the function, being given in the 
closed interval (a, 6), and being monotonic, is also bounded. We 
shall take the case of a monotonic increasing function, so that 
we have /(a) r.:/(xi) ^/(x^). . . £/(x„_i) g/(6) 
for the mode of division given by 

a, Xj, 3/2? ••• ^n-l> 

Thus we have 

>S=/(Xi)(xi-a)+/(x 2 )(x 2 -Xi)... +/(6)(6-x„_i), ) 

®— /(®) (^1 “ ®) +y{xj)(x2 — Xj)... +y(x„_j)(6— x„_j)./ 

Therefore, if all the partial intervals are less than or equal to rj, 
S-s^ri[f{b)-f{a)l 

since fixy)-f(a), /(X 2 ) -/(Xj), .../(6) -/(x„_i) 

are none of them negative. 


*Since a function of bounded variation (cf. § 36. 2) is the difference of two 
monotonic functions, it follows from § 45, III that functions of bounded variation 
are integrable. 
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If we take V<rn\ r/ 

it follows that S - s<c. 

Thus f{x) is integrable in (a, 6). 

The same proof applies to a monotonic decreasing function. 

We have seen that a monotonic function, given in (a, 6), can 
only have ordinary discontinuities, but these need not be finite in 
number (cf. § 34). We are thus led to consider other cases in 
which a bounded function is integrable, when discontinuities of the 
function occur in the given interval. A simple test of integra- 
bility is contained in the following theorem: 

III. A bounded function is integrable in (a, 6), when all its 'points 
of discontinuity in (a, b) can be enclosed in a finite number"^ of intervals 
the sum of which is less than any arbitrary positive number. 

Let € be any positive number, as small as we please, and let 
the upper bound of |/(a;)| in (a, 6) be 

By our hypothesis we can enclose all the points of discontinuity 
of / (y) in a finite number of intervals, the sum of which is less than 
ijiA, 

The part of S-s coming from these intervals is, at most, 2A 
multiplied by their sum. 

On the other hand, f(x) is continuous in all the remaining 
(closed) intervals. 

We can, therefore, break up this part of (a, b) into a finite 
number of partial intervals such that the corresponding portion 
of S-s<le[cf. (1)1. 

Thus the combined mode of division for the whole of (a, b) is 
such that for it S ~s<e. 

Hence /(:f) is integrable in (a, 6). 

In particular, a bounded function, with only a finite number of 
discontinuities in (a, 6), is integrable in this interval. 

The discontinuities referred to in this Theorem III need not 
be ordinary discontinuities, but, as the function is bounded, they 
cannot be infinite discontinuities. 


*It will be shown in Appendix II, § 10 that a bounded function is also integrable 
according to Kiemann's definition of the integral, when the points of discontinuity 
can be enclosed in an infinite number of intervals, if the sum of the lengths 
of these intervals can be made as small as we please, and, in particular, when its 
points of discontinuity form a countably infinite set. 
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IV. If a hounded function is integrable in each of the partial 

intervals {a, a^), (a^, ... 6), it is integrable in the whole 

interval (a, 6). 

Since the function is integrable in each of these p intervals, 
there is a mode of division for each {e,g. a^), such that S-s 

for it is less than e/p, where e is any given positive number. 

Then S-s for the combined mode of division of the whole 
interval (a, b) is less than e. 

Therefore the function is integrable. 

From the above results it is clear that if a bounded function is 
such that the interval (a, h) can be broken up into a finite number 
of open^ partial intervals, in each of which the f unction is monotonic 
or continuous, then it is integrable in (a, b). 

V. If the bounded function f{x) is integrable in {a, b), then |/(a;)| 
is also integrable in (a, 6). 

This follows at once, since S-^s for |/(a;)| is not greater than 
S - 5 for f{x) for the same mode of division. 

It may be remarked that the converse does not hold. 

E,g. let f{x) — 1 for rational values of x in (0, 1), 
and /(*)= ~ 1 for irrational values of a; in (0, 1). 

Then \f(x)\ is integrable, but f(x) is not integrable, for it is obvious that 
the condition (II) of § 42 is not satisfied, as the oscillation is 2 in any interval, 
however small. 

44. If the bounded function f(x) is integrable in (a, b), there are an infinite 
number of points in any partial interval of (a, b) at which f(x) is continuous.'*' 

Let u){> W2> 0)3 ... be an infinite sequence of positive numbers, such that 

lim (i)„=0. 

Jt->QO 

Let (a, P) be any interval contained in (a, h) such that a‘Sa< P <h. 

Then, by § 42, ITT, there is a mode of division of (a, h) such that the sum 
of the partial intervals in which the oscillation oif(x) is greater than or equal 
to oq is less than (p -a). 

If we remove from (a, h) these partial intervals, the remainder must cover 
at least part of (a, P). We can thus choose within (a, p) a new interval 
(Oi, such that (Pi-a^) <i(P -a) and the oscillation in (oi, P^) is less 
than 

Proceeding in the same way, we obtain within (oj, pi) a new interval (og, P2) 
such that (p2-a2) <i(Pi -ai) and the oscillation in (Oj, P2) is less than oij. 
And so on. 


*Cf. Pierpont, loc. cit., § 508. A more general theorem is given in Appendix If, 

§ 10 . 
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Thus we find an infinite set of intervals Ai, A29 ••• » each contained entirely 
within the preceding, while the length of tends to zero as and the 

oscillation of f(x) in A^ also tends to zero. 

By the theorem of § 18 , the set of intervals defines a point (e.g, c) which 
lies within all the intervals. 

Let € be any positive number, as small as we please. 

Then We can choose in the sequence (o^, 0)2, a number less than c. 
Let Afhe the corresponding interval (a,., ^i^d rj a positive number smaller 
than (c - Or) and ( Pf ~ c). 

Then \f(x) -f(c)\ < €, when \x-c\^ 77, 

and therefore we have shown that f{x) is continuous at c. 

Since this proof applies to any interval in (a, 6), the interval (a, P) contains 
an infinite number of points at which f(x) is continuous, for any part of (a, P), 
however small, contains a point of continuity. 

45. Some Properties of the Definite Integral. We shall now 

f6 

establish some of the properties of I f(x)dxy the integrand being 

J a 

bounded in (a, h) and integrable. 

I. Iff{x) is integrable in (a, 6), it is also integrable in any interval 
(a, P) contained in (a, 6). 

From § 42, I we know that to the arbitrary positive number c 
there corresponds a positive number rj such that the difference 
8 -s<€ for every mode of division of (a, b) in which all the partial 
intervals are less than or equal to rj. 

We can choose a mode of division of this kind with (a, P) as 
ends of partial intervals. 

Let 2, or be the sums for the mode of division of (a, P) included 
in the above. 

Then we have 0^2-<r^iS - s<e. 

Thus f(x) is integrable in (a, P) [§ 42, II]. 

II. If the value of the integrable function f{x) is altered at a finite 
number of points of {a, 6), the function <f>{x) thus obtained is integrable 
in (a, 6), and its integral is the same as that of f{x). 

We can enclose the points to which reference is made in a 
finite number of intervals, the sum of which is less than e/ 4 . 4 , 
where e is any given positive number, and A is the upper boimd 
of \(p{x)\ in (a, 6). 

The part ot 8 -s for 0(x), arising from these intervals, is at 
most 2A multiplied by their sum, i.e. it is less than |e. 
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On the other hand, f{x) and which is identical with f(x) 
in the parts of (a, h) which are left, are integrable in each of these 
parts. 

Thus we can obtain a mode of division for the whole of them 
which will contribute less than to S- s, and, finally, we have 
a mode of division of (a, 6) for which S-$<€. 

Therefore (/>{x) is integrable in (a, 6). 

Further, f </)(x)dx={ f(x)dx. 

^ a ^ a 

For we have seen in § 41 that j <l>(x)dx is the limit of 

J a 

0(^l)K - o) 4-0(l2)(^2 -^l) +••• +0(^n)(& - ^n-l) 
when the intervals (a, (xj, iCg), ... (a?n-i> zero, and 

fi, ^ 2 ? 3-re any values of x in these intervals. 

We may put /(fj), /(fg), .../(fj for 0(fi), ••• ^(fn) in 

this sum, since in each interval there are points at which 0(x) and 
f{x) are equal. 

In this way we obtain a sum of the form lim E/(fr)(^r“^f“i)» 
which is identical with I f(x)dx, 

J a 

III. It follows immediately from the definition of the integral, 
that if f(x) is integrable in (a, 6), so also is Cf{x), where C is any 
constant. 

Again, if ff^x) and f^ix) are integrable in (a, 6), their sum is 
also integrable. 

For, let {8, s), {S\ s') and (2, a) be the sums corresponding to 
the same mode of division for fi(x),f 2 {x) and f^ix) +/ 2 (®)* 

Then it is clear that 

and the result follows. 

Also it is easy to show that 

fft Cb 

Cf{x)dx=C\ f(x)dx, 

J a ^ a 

and r { fi{x) +f 2 (x)} dx= \ /^(a;) (fo + [ /^{x) dx. 

J a ^ O' ^ o 

IV. The product of two integrable functions fi{x), f 2 (^) is integ- 
rable. 

To begin with, let the functions /i(a;),/ 2 (a:) be positive in (a, b). 
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Let M\y m\\ M^, be the upper and lower bounds of 

/i(a;),/2(x) and /i(aj) f^{x) in the partial interval x^). 

Let (/S, 5), (/S', 5') and (Z, or) be the corresponding sums for a 
certain mode of division in which x^) is a partial interval. 
Then it is clear that 

- m,. ^ M^M\ - m^m\ = - m\) ^ - m^), 

A fortiori, ^ M(M'^ - m\) +M\M,. - m,), 

where M, ilf' are the upper bounds of /i(x),/2('^) ^^)* 

Multiplying this inequality by (x^. - x^_i) and adding the corre* 
sponding results, we have 

It follows that 2 - 0 - tends to zero, and the product of fi(x), f^ix) 
is integrable in (a, 6 ). 

If the two functions are not both positive throughout the 
interval, we can always add constants and Cg, so that /i(x) +Ci, 
f2(x) +C2 remain positive in (a, 6 ). 

The product 

iW) +Ci)(/2(aj) +C2) =fi(x)Ux) +01/2(3;) +C2/i(x) +C1C2 

is then integrable. 

But Cif2{x) ■hC2fi(x) +C1C2 is integrable. 

It follows that fi{x) f2(x) is integrable. 

On combining these results, we see that if fi{x)y f^ix) ...f^fx) 
are integrable functions, everu polynomial in 

/i(a:)> h(p) •••/»(*) 

is also an integrable function* 

46. Properties of the Definite Integral {continued), 

I. [ f{x)dx^- \ f(x)dx. 

J a •> b 

In the definition of the sums S and s, and of the definite integral 

•6 

f(x)dx, we assumed that a was less than 6 . This restriction is, 

• a 

lowever, unnecessary, and will now be removed. 

If a > 6 , we take as before the set of points 

a, X^, X2, ••• 

and we deal with the sums 

S = Mi(xi - a) ■j- 3 l 2 (x 2 - Xi) + ... -hMn(b - 

5 = -a)+m2(a;2 - ajj) + ... + m„(6 - 


♦This result can be extended to any continuous function of the n functions 
[cf. Hobson, Theory of Functions of a Heal Variable, 1 (3rd cd., 1927), § 337 (6)1. 
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The new sum S is equal in absolute value, but opposite in sign, 
to the sum obtained from 

^n-lf ^n-2» 

The existence of the bounds of S and s in (1) follows, and the 
definite integral is defined as the common value of these bounds, 
when they have a common value. 

It is thus clear that, with this extension of the definition of 

§ 41, we have f f(x)dx= - f f(x)dx,'^ 

•' a .» b 

a, b being any points of an interval in which f{x) is bounded and 
integrable. 

II. Let c be anij 'point of an interval («, b) in which f(x) is bounded 
and integrable. 

Then f /(.r)d.r + f f(x)dx. 

a J a f 

Consider a mode of division of (u, b) which has not c for a point 
of section. If we now introduce c as an additional point of section, 
the sum S is certainly not increased. 

But the sums S for (a, c) and (c, 6), given by this mode of 

division, are respectively not less than f f(x)dx and f f{x)dx, 

J a J c 

Thus every mode of division of {a, b) gives a sum S not less than 

[ f(x)dx + \ f(x)dx. 

It follows that * ^ 

[ f(x)dx A f(x)dx + \ f{x)dx. 

J a J a •' r 

If we consider the sum 5, in the same way we find that every 
mode of division of {a, b) gives a sum 5 not greater than 

[ f{x)dx + \ f{x)dx. 

It follows that ' ^ 

f /{■i)dx :A f(xJ)dx + \ f(x)dx. 

J tl J U C 

Thus we must have 

? fix) dx=\ f(x)dx + { f{x)dx. 

J a J a Jc 

♦The results proved in §§ 42-45 are also applicable, in some eases with slight 
verbal alterations, to the Definite Integral thus generalised. 



104 


THE DEFINITE INTEGRAL 


[CH. IV 


If c lies on (a, 6) produced in either direction, it is easy to 
show, as above, that this result remains true, provided that .f(x) 
is integrable in (a, c) in the one case, and (c, b) in the other. 


47. If f(x) g g(z), and both functions are integrable in (a, b), 

then [ f(z)dzi^f g(z)dx. 

Ja Ja 

Let <p(x) =/(x) - g(x) S 0. 

Then tj>(x) is integrable in (a, b), and obviously, from the sum s, 


Therefore 


[ <f>{x)dx^0. 

^ Ja ^ 

f{x)dx-\ g(x)dx 
J a J a 


0 . 


Corollary I. Iff(x) is integrable in {a, b), then 
|[V(a:)<fa:|sf \f{x)\dx. 

We have seen in § 43 that itf{x) is integrable in {a, 6), so also 
is |/(a:)|. 

And - I f{x) I ^f{x) g I f{x) I . 

The result follows from the above theorem. 

Corollary II. Let f{x) be integrable and never negative in (a, 6). 

If f(x) is continuous at c in (a, b) and /(c) >0, then f f(x)dx>0, 

J a 

We have seen in § 44 that if f{x) is integrable in (a, 6), it must 
have points of continuity in the interval. What is assumed here 
is that at one of these points of continuity f{x) is positive. 

Let this point c be an internal point of the interval (a, 6), and 
not ah end-point. Then there is an interval (c', c"), where 
a<c'<c<c"<6, such that f{x)>k for every point of (c', c"), 
k being some positive number. 

Thus, since /(cc) ^ 0 in (a, c'), [ f(x)dx ^ 0. 

Ja 

And, since f(x)>k in (c', c"), 1 f(x)dx ^ k(c' - c')>0. 

c' 

Also, since/(x)^0 in (c", 6), f f{x)dx^0. 

Adding these results, we have! /(x)dx>0. 

J a 

The changes in the argument when c is an end-point of (a, 6) 
are slight. 
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CIOBOLLARy III. Let f{x)^g{x), and both be integrable in {a, b). 
At a point c in (a, b), let f{x) and g{x) both be continuous, and 

f{c)>g{c). Then f f{x)dx>\ g(x)dx. 

J a ‘’a 

This follows at once from Corollary II by writing 
(j>{x)=f(x)-g{x). 

By the aid of the theorem proved in § 44, the following simpler result may 
be obtained: 

If f{x) >g{x), and both are integrable in (a, 6), then 
( f(x)dx>\ g(x)dx. 

Jrt Jrt 

For, if f(x) and g{x) are integrable in (o, 6), we know ihni f(x) - g(x) is 
integrable and has an infinite number of points of continuity in (a, 6). 

At any one of these points f{x) - g(x) is positive, and the result follows from 
Corollary II. 

48. The First Theorem of Mean Value. Let \l^(x) be two 
bounded functions, integrable in (a, 6), and let \j/{x) keep the same 
sign in this interval; e.g, let \/r(x)^0 in (a, 6). 

Also let M, m be the upper and lower bounds of tl>{x) in (a, 6). 
Then we have, in (a, 6), 

m ^ ^ ifef , 

and multiplying by the factor \f/(x), which is not negative, 
m\l/{x) ^ ^ M\lf(x). 

It follows from § 47 that 

mj* \l/(x)dx-^^ (f>{x)\f/(x)dx'^M.^ \f/(x)dxy 
since <l>{x)\lr{x) is also integrable in (a, 6). 

Therefore g,(x)\l^(x)^=fi^^ \l^(x)dx 

where fji is some number satisfying the relation w ^ ^ ^ M. 

It is clear that the argument applies also to the case when 

\lr(x) ^ 0 in (a, b). 

If (l>{x) is continuous in (a, 6), we know that it takes the value 
for some value of x in the interval (cf. § 31). 

We have thus established the important theorem: 

If 0(x), \(r(x) are two bounded functions, integrable in {a, b), 
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being continuous and \f/{x) keeping the sante sign in the interval, 
then f <}>{x)\f^(x)dx=^ii)\ ^{x)dx, 

J a J a 

where f is some definite value of x in a^x^h. 

Further, if </){x) is not continuous in (a, b), we replace 0(f) 
by p, where p satisfies the relation prS M, and m, M are the 
hounds of 0(a;) in (a, b). 

This is usually called the First Theorem of Mean Value. 

As a particular case, when f/){x) is continuous, 

Cb 

j <p(x)dx = (6 - a)f/>(f ), where a^ 

J a 

It will be seen from the corollaries to the theorem in § 47 that in certain 
cases we can replace a by a < f < 6.* 

However, for most apijlications of the theorem, the more general statement 
in the text is sufficient. 


49. The Integral considered as a Function of its Upper Limit. 

Let f{x) be bounded and integrable in (a, b), and let 

-^(*) = f f(!»)dx, 

J a 

where x is any point in (a, 6). 

Then if (x +h) is also in the interval, 

Cx+h 

F(x +A) f(x)dx. 

Thus F{x + A) ~ F{x) = ph, 

where p^. M, the numbers M, m being the upper and lower 
bounds of f(;x) in {x, x 4-A). 

It follows that F{x) is a continuous function of x in {a, b). 
Further, if f(x) is continuous in {a, b), 

F{x-^h)- F(x)~hf{^), where x%^%x-{-h. 

When h tends to zero, /(f) has the limit f{x). 

Therefore Hm =f{x). 

A->0 n 

Thus when f{x) is continuous in (a, b), I f{x)dx is^ continuous 

J a 

in (a, b), and has a differential coefficient for every value of x in 
(a, 6), this differential coefficient being equal to f{x). 


♦Cf. Piorpont, toe. cU., pp. 367-8. 
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This is one of the most importiiiit theorems of the Calculus. 
It shows that every continuous function is the differential coeffi- 
cient of a continuous function, usually called its primitive, or 
indefinite integral. 

It also gives a means of evaluating definite integrals of con- 
tinuous functions. For if f{x) is continuous in (a, b) and 


J a 

we know that F{jc)=j\x). Supj^ose that, 


by some means or 


other, we have obtained a continuous function such that 

We must then have F{x) -\-C, since {F(x) - (/)(x))=^0 in 
(a, h).* 

To determine the constant C\ we use the fact that F(x) vanishes 
at x = a. 

Thus we have [ f{x)dx = (lj{x) - 0(a). 


50. 1. The Second Theorem of Mean Value. We now come to a 

theorem regarding the integral [ tlj(x)yjr{x)dx of which frequent use 

will be made, especially in the more symmetrical form given in (111). 
The proof is simpler, when we begin with the special case taken in 
(I), where <f){x) is monotonic decreasing and never negative in (a, 6). 

I. Let (/){x) be bounded, monotonic decreasing, and never negative in 
(a, b) ; and let \l/(x) be bounded and inlegrable, and not change its sign 
more than a finite number of tunes in (a, 6).t 

Then P <l)(;x)\}/{x)dx—g){a) f \l/{x)dx, 

hi ‘ J a 

where f is some definite value of x in a X ’^ b. 

Since we are given that yl/{x) does not change sign more than a 
definite number of times in (a, b), we can take 

U — Uq, ttj, a2i 1> ^n~^> 

such that \jr{x) keeps the same sign in the partial intervals 
(a, a^), (a^, a^, ... (a,j_j, a„). 


*Cf. Hardy, loc. cit. (5th cd., 1928), 228. 

fThis limitation will be removed in the proof of § 50. 2. 
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Then I <l,(x)\lr{x)dx='^ f' ,f>{x)\}/{x)dx. 

Now, by the First Theorem of Mean Value, 

I <l>ix)\]/{x)dx=/if\ ^(x)dx, 

where 


tff-l 

r fr 

0(a;) ^(x) dx = fXr [^(^r) “ 

or-i 


where we have written F{x)= j* \j/{x)dx. 

Thus we have j 0(x)\/r(x)rfx=^ - J(ar_i)] (1) 

Since F(a)=0, we may add on the term F(a)^{a), and we rewrite 
(1) in the form 

r i>{x)\l^{x)dx={^{a)- + /*r)f{ar-l)+!^nP{f>). (2) 

2 

But none of these multipliers of F{a), Fia^), ... F{b) are negative. 
We may, therefore, replace the right-hand side of (2) by 

M[(0(o) - jUi) +(;ii - /I2) +... - /«n) +/“„! (3) 

where M is some definite number between the greatest and least of 
F(a)y F(ai), . . . F{b), or coinciding with one or other. 

Since F(x)= f \}r{x)dx, we know that F{x) is continuous in (a, 6). 
Ja 

Therefore there is a number f satisfying a ^ x ^ such that 
M=F(f) [cf.§31. 1]. 

It follows from (2) and (3), that 

I ^(x)>^(x)rfx=0(a) I \l/{x)dxy 
J a J a 

where f is some definite value of x in a'^ x ^ 6. 

The corresponding theorem for the case when 0(x) is monotonic 
increasing and never negative in (a, b) is’ stated in (II). It can be 
proved in exactly the same way as (I), or deduced from it by the 
substitution y =6 - x in the integral 

<l>(x)yf/{x)dx. 

II. Let 0(x) be boundedy monotonic increasingy and nefoer negative in 
{ay b) ; and let yff {x) satisfy the same cmditiom as in (I). 



THE DEFDOTE INTEGRAL 


109 


60 . 1 ] 


Then <f>{x) \{/(x) dx = ^( 6 ) \lr{x) dx. 


where f is some definite value of x in a^x^b. 

We now come to the more general case where 0 (x) is monotonic^ 
but not necessarily of the same sign in (a, 6 ). 

Ill, Let <l>{x) be bounded, and Tnonotonic in (a, b) ; avid let" yff{x) 
satisfy the same conditions as in (I). 

Then J' <p{x) ^(x) dx = ^(a) i/r(x) dx + 0(fe)J^ yfr(x) dx, 

where f is some definite value of xina^x^b. 

Let (p{x) be monotonic decreasing, and f{x) = (l>(x)-<f>{b), 
Then/(a:) is monotonic decreasing, and never negative in {a, b). 
Using (I) we have 


r f{^) dx =/ (a) r xfj^ix) dx, 

J a Jn 


where f is some definite value of a: in a a: ^ 6 . 
It follows that 


I ^(a;)^(a;)da;=( 0 (a)- 0 ( 6 )) | ^/r(a;)dx+^( 6 ) T \fr(x)dx. 
Ja Ja Ja 

Thus ^(a;) \/a(x) dx= <p{a) J \fr(x) dx + 0(6) 0-(x) dx. 


where | is some definite value of a; in a ^ a; ^ 6 . 

If 0 («) is monotonic increasing, we put /(a:) = 0 (x) - 0 (a), and 
use (II). 

The form of the Second Theorem of Mean Value given in (III) is 
the most useful and easily remembered. 

Other modifications may be mentioned : 

Since 0 (x) is monotonic in (a, 6 ), 0 (a + 0 ) and 0(6 - 0 ) exist. Also 
we may give 0 (a;) these values at 05= a and x=b respectively, without 
changing the monotonic character of 0 (x), or the value of the 
integral 



We thus obtain the theorem : 


IV. Let </>{x) be bounded and monotonic in (a, 6 ) ; and let ^(x) be 
bounded and integrable, and net change its sign more than a finitfi 
number of times in (a, 6 ). 
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Then il>{:x:)\J/{x)(lx- iji(ci +0) j* \]/(x)dx - 0) j* \jf{x)clx, 

where ^ is some definite value of x in a ^ a; ; 6.* 

Also it is clear that we can in the same way replace 0(a +0) 
and 0(6-0), respectively, by any numbers A and 5, provided 
that -4^ 0(a+O) and jB — 0(6-0) in the case of the monotonic 
increasing function; and A ~ 0(a +0), B ^ 0(6 - 0) in the case of 
the monotonic decreasing function. 

We thus obtain, with the same limitation on (j>{x) and y]r{x) as 
before, 

V. I (j>{x)\j/{x)d:i^ = A\ \I/(x)dx+B\ \l/{x)dx, 

where A tS + 0 ) and B 0(6 - 0 ), if (/){x) is monotonic increasing, 
and .4^0(a+O), 0(6-0), if 0(a;) is monotonic decreasing, 

^ being some definite value of x in a vix^b. 

The value of f in (I)-(V) need not, of course, be the same, and 
in (V) it will depend on the values chosen for A and B, 

Theorems (I) and (II) are the earliest form of the Second Theorem 
of Mean Value, and are due to Bonnet,t by whom they were 
employed in the discussion of the Theory of Fourier’s Series. 

Theorem (III) was given by Weierstrass in his lectures and du 
Bois-Reymond,*| independently of Bonnet. 

50 . 2. In the proof of the Second Theorem of Mean Value given in §50. 1, 
it is assumed that the second function 0(a;) does not change sign more than a 
finite number of times in the interval (a, b). 

In this section, we show that this restriction is unnecessary. 

It will be sufficient to prove (I), as the other results (II) - (V) follow directly 
from (I). 

Let 0(a;) he hounded, monotonic decreasing, and never negative in {a, h ) ; and 
let \l/(x) he hounded and integrahle in {a, h). 

Then ( (l>{x)yl/{x)dx = tfi(a)\^ \l/(x)dx, 

}a .'a 

where ^ is some definite value of x in a^,x "i h. 

Let the positive number € be chosen, as small as we please. 

♦Corresponding results hold for (I) and (II) : 

fft rf 

e.gA <p{x)\l/{x)dx — <p{a + 0)\ \l/{x)dx, a^^^b, 

.'a } a 

takes the place of (I). 

^Mem. cour, Acad. roy. Bruxelles, 23 (1850), 8; also Journal de Math., 14 (1849), 
249. 

tJournalfur Math., 69 (1869), 81; and 79 (1875), 42. 
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( 1 ) 

( 2 ) 


There is a mode of division of («, h), say 

" “‘^0’ a*2» ••• V 

such that for it 

the sum S for (fi(x)\f(x) < </i(ar)^(a:)e/x + c, | 

and the sum s for </){x)\l/{ x)>^ tl^x)f(x)dx-t j 
.'a 

also the sum /S^ for yl^(x)dx ] 

.'a . 

and the sum s for \lr{x) > i 

n- 1 

Let (T = ^ ^{^r) ^{^r){^r+i ~ ^r) 

0 

M - 1 

= '!^^{Xr)Cry where 

0 

n - 1 

= do</^(^o) + 2 4^{^'r){dr ~ ^r-ih where + q + . . . -f- c,.. 

1 

= do [V^(^o) — *A(^i)] [^/*(^i) ~ *^(•*'2)] + • • • 

+ ^^n-2 [^(^n- 2 ) “ *^(^n-l) L^n~lV^(^n-i)]* 

None of the multipliers of ... d„_i are negative. 

I.<et dp and dg be the smallest and largest of d^, dj, . . . dp_i. 

Then we have 

dA 2[</>(a:r)“<A(^r+l)] + </*(^n-l)|--<^ ^ 7 ! “ 'M^r+l)] + 0(^n-l) [ » 

I 0 J I 0 J 

i.e. dp<ji{a) '.I rr dq4>(a) (3) 

Thus cr = /X <^(a), where /x is some number satisfying d^ -- fx 'Sh dg, 

p p 

Now dp==>Cr=^1.4'{Xr){Xr+l-^r)' 

0 0 

Therefore the sum s for -^rix) for (Xq, Xj, ... Xp^i) d^ the sum S for 
f(x) for (Xq, Xi, ... Xp+i). 

And f ^ ^ ^ yjf(x)dx lies between these numbers s and 8. 

}a 

Also {8 - s) for yjf(x) for (x„, X|, ... Xp^^ : - {8 - s) for i/r(x) for 

2c 

(X„, Xp by (2). 

2€ , 


0. 


rfp>l 

.'a 


f-rp + l 


^(x)dx - 


2c 


Therefore 

and similarly ^ \lf{x)dx + j 

Therefore, by (3) and (4), 

</>(a) ^ ^ '4'(x)dx - 2c < dp<li{a ) ir dg(l>{a) < j ^ ^ ^ \l/{x)dx + 2c. 

But the sum 3 for 

</>(.r)^(x) for (Xj,, Xj, ... x„) cr V. the sum 8 for </)(x)i/f(x) for (x^, Xj. ... x„). 


(4) 


(5) 
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h<< 


Therefore by (1 ), I <r - f* </>(«) ^(ar)rfa; | < c, 

'a ^ 

and <fi(x)\l/{x)dz<a‘ + t. 

Therefore by (5), ‘ * 

yjr{x)dx - 3€ < cr - € < I* <f>(x)\//[x)dx < cr + < 

\p{x)dx + :ii ( 6 ) 

.a 

Let M, m be the largest and smallest values of I \lr(x)dx in (a, 6). 

'a 

Then ^(a;)(fa:^m</)(a) and \lr{x)dx^Mili{a), 

Thus we have from (6), 

rb 

m</}(a)-3€<\ <f>(x)}f/(x)dx< M<^(a)-i-3€. 

}a 

And it follows that 

m<f>{a) ~ <l){x)\lr{x)dx^ M<f>{a). 

b 

Hence 1 €j>(x)ylr{x)dx—ifi(a)\ \lr(x)dx, 

Ja Ja 

where ^ is some definite value of a: in o ~ x ^ 6. 


INFINITE INTEGRALS. INTEGRAND BOUNDED. 
INTERVAL INFINITE. 

51. In the definition of the ordinary integral I f(x) dx, and in 

Ja 

the preceding sections of this chapter, we have supposed that the 
integrand is bounded in the interval of integration which extends 
from one given point a to another given point 6. We proceed to 
extend this definition so as to include cases in which 


(i) the interval increases without limit, 

(ii) the integrand has a finite number of infinite discontinuities.* 


I. Integrals to + oo . f(x) dz. 

Let fix) be hounded and integrable in the interval (a, 6), where 
a is fixed and h is any number greater than a. We define the integral 


f f{x)dx as lim f fix)dx, when this limit exists,^ 
J a x-*<n J a 


*¥ot the definition of the term *4nfinite discontinuities,*’ see § 33. 
fit is more convenient to use this notation, but, if the presence of the variable x 
in the integrand offers difficulty, we may replace these integrals by 

f f{t)dt and lim ( 

Jt* ar->*:.'a 
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We speak of ^ f(x)dx in this case as an infinite integraly and say that it 
converges. 

On the other hand, when j f{x)dx tends to oo as we say that the 

f(x)dx diverges to oo, and there is a similar definition of 

a 

divergence to - oo of .f(x)dx. 

Ex. 1. 1*^=2. 

For I e-^dx^ lim I e-^dx= lim (1 -e-*) = l. 

0 a;->oo } 0 x->cn 

And f -f = lim f lim 2('l -i)=2. 

J, X^- af->oo \ 

r* •*“ //->• 

Ex. 2. e-dx^o, ; 1 - 00 . 

.«o >1 ^/x 

For j e*dx= lim [ c*dx= lim (c*- l) = oo . 

• 0 X-^CO 0 X->CC 


Similarly 


= lim =lim2(Va;-l) = oo. 

• 1 V ^ X--*-oo • 1 V 3? a;— ►(» 

(_l0gA<te=-«; [j^=-co. 


These integrals diverge to oo or - x , as the case may be. 

Finally, when none of these alternatives occur, we say that the infinite 

integral f(x)dx oscillates finitely or infinitely, as in §§ 16 and 25, 

}<i 

[ sin X dx oscillates finitely. 

.'fl 

I X sin X doe oscillates infinitely. 

n. Mt^als to - 00 . I f(z)dz. 

— 00 

When f{x) is bounded and integrable in the interval (a, 6), where 
h is fixed and a is any number less than b, we define the integral 

f f{x)dx as lim f f{x) dx, when this limit exists, 

J -00 X-*-<Xi}x 

We speak of f f(x)dx as an infinite integral, and say .that it converges. 
The cases in which | f(x)dx is said to diverge to x or to - x , or to oscillate 
finitely or infinitely, are treated as before. 


e* da; = l. 


[0 dx _ 1 
).*(l-2ar)* 2’ 


Ex. 1. 
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Ex. 2. I f ~ ' (lx diverges to « . 

. r- 
1*0 

I sinh X dx diverges to - a . 

I'O 

sin r (lx oscillates finitely, 
l" 

I :r sin x dx oscilLates infinitely. 

m. Integrals from -oo tooo. [ f(z)dz. 

J -00 

ra fco 

If the infinite integrals 1 / (x) dx and 1 / (x) dx are both convergent, 

^ - ^ ^00 ^ ^ 

%ve say that the infinite integral 1 f{x)dx is convergent and is equal 
to their sum. 

Since [ f{x)dx=\ f(x)dx + \ f{x)dx, a<a<x, 

J a J rt J a 

r« Coo 

it follows that, if one of the two integrals 1 f(x)dx or 1 f(x)dx 
converges, the other docs. “ * ^ 

Also f /(/)d.r=f f(x)dx-\-\ f(x)dx. 

Ja Ja Ja, 

Similarly, J /(j^)rfa:+| f{x)dx, x<a<a, 

and, if one of the two integrals j f(x)(lx or | f{x)dx converges. 

Also I f{x)dx=[ /(a:)(ijj + [ f{x)dx. 

J-QO J— 00 Ja 

Thus [ f(x)dx + { f(x)dx=^{ f(^)dx-\-{ f(x)dx, 

J -ao J a J — oc J « 

and the value of I f(x)dx is independent of the point a used in 
the definition. 


52. A necessary and sufficient condition for the convergence 


of rf(x)dz. 

J « 


J a 


The conditions under which F{x) shall have a limit as X“>oo 
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have been discussed in §§ 27 and 29. 1. In the case of the infinite 
integral we are thus able to say that: 

rao 

I. The integral I f{x)dx is convergent and has the value /, wheny 

J a 

any positive number e having been choseny as small as we please^ there 
is a positive number X such that 


^A^mdx 

J a 


\<e, provided that x^X, 

•> a I 

And further: 

II. A necessary and sufficient condition for the convergence of 

the integral J f{x)dx is thaty when any positive number e has been 

choseny as small as we please, there shall be a positive number X 
such that 


If 


f{a!)dx 


<€ 


for all values of x\ x** for which x** > x' ^ X. 

^00 

We have seen in § 51 that if I /(x) dx converges, then 

J a 

Ca r® 

I f(x)dx=\ /(x)dx-f| f{x)dx, a<a, 

J a J rt J a 

It follows from (I) that, if I f(x)dx converges, to the arbitrary 

J a 

positive number e there corresponds a positive number X such 
[ /(x)dxj<€, when x^X. 

J X I 

Also, if this condition is satisfied, the integral converges. 

These results, and the others given in §§ 53-58, can be extended 
immediately to the infinite integral 

f{x)dx. 


r. 


53 


^00 

. I f(x)dx. Integrand Positive. If the integrand /(x) is 

. . . . f® 

positive when x>a, it is clear that f{x)dx is a monotonic in- 

^00 J a 

creasing function of x. Thus j f{x)dx must either converge or 
diverge to oo . 

I. It will converge if there is a positive number A such that 

Cx 

J f{x)dx<A when x>a, and in this case J f{x)dx^ A. 
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It wiU diverge toco if there is no such number. 

These statements follow from the properties of monotonio 
ftmctioiiB (§ 34). 

Further, there is an important “comparison test ” for the con- 
vergence of integrals when the integrand is positive. 

II. Let f{x), g(x) be two functions which are positive, hounded and 
itUegraile in the arbitrary interval (o, b). Also let g(x) ^f(x) when 

x^a. Then, if j f(x)dx is convergent, it follows that 1 g(x)dx is 

J a J a 

E m 

g{x)dx^j f(x)dx. 

For from § 47 we know that 

I g(x)dx’^\ f(x)dx, when x>a, 

Ja Ja 

Therefore j g{x)dx< f f{x)dx. 

Ja J X 

Then, from (I), | g(x)dxS^ f(x)dx. 

III. If g{x) ^f{x), and diverges, so also does 

I g{x)dx.* 

J a 

This follows at once, since [ g{x)dx^ [ f(x)dx. 

Ja J a 

r dx 

We have f ~ =t^ when w=^l, 

Ja sc" ^ 

and J ~ =loga;-loga, when n=l. 


where 


*Since the relative behaviour of the positive integrands f(x) and g{x) matters 
only as , these conditions may be expressed in terms of limits: 

When g{x)lf(x) has a limit as x-^oo, [ g{x)dx converges, if [ f{x)dx converges. 

Jrt jrt 

When g{x)lj{x) has a limit, not zero, or diverges, as a:->-oo, f g{x)dx diverges, 

i co Jrt 

f(x) dx diverges. 
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Thus, when w>l, 


And, when ngl. 


lim 

a 


o*~" 

J- 


Ex. 1. ( 

i 


r dx o^“" 

*-►00 J'a 

C^dx 

i.e. J — diverges. 


dx 


), iVO+iS) V(i+^) < * = “ > ®* 

dx 


„ f*sin*ic , sin^a; _ 1 i 

3. I — ^ dx converges, since ^ when a; ^ a > 0. 

54. Absolute Convergence. The integral J f(x) dx is said to 
be absolutely convergent when f(x) is hounded and irUegrable in the 
arbitrary inierval {a, 6), and J* | f{x) \ dx is convergent. 

Since I f f{x) dte I ^ f \f(x)\dx^ iot a;" >x'^a 

I ^ (cf. § 47, Cor. I), 

it follows from § 52, II that if 1 |/(x) | dx converges, so also does 

foo J a 

I 

J a 

But the converse is not true. An infinite integral of this type 
may converge, and yet not converge absolutely. 

For example, consider the integral 

Jo X 

The Second Theorem of Mean Value (§ 50. 1) shows that this 
integral converges. 

For we have 

sin « , 1 • j , I f • j 

I dx^—,\ Bmxdx+~„\ smxdx, 

X X ifgf X 

where 0 <x'^(^ x". 

But 

I l^sinoffdx I and | x dx | are each less than or equal to 2. 


^ . > -» when x^2. 
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Thus 

provided that 
Therefore f 


1 f < e, when x"> x' ^ X, 

I Ja;' 


e 


dx converges, and we shall find in § 88 that 


its value is 

f I sin X i 

But the integral J --- - da? diverges. 

To prove this, it is only necessary to consider the integral 

Jo X 

where n is any positive integer. 


We have 

fnir 

|sin x\ 

da;= 


Jo 

X 


But 1 

rrtr 

|sin x\ 

dx= 

J 

' (r-Dw 

X 


a putting a;=(i 

^ — l)7r 



Therefore 

r 

|sin x\ 

dx> 

• 

^r-DTT 

X 





Jo a? ir^r 

But the series on the right hand diverges to oo as , 
Therefore lim [ da? = ob . 

n-*os>J 0 ® 


But when x>nir^ 


P*" sin x\ 


oJo ® 


Therefore 
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When infinite integrals of this type converge, but do not con- 
verge absolutely, the convergence must be due to changes of sign 
in the integrand as x->ao . 

55. The /t-Test for the Convergence of [ f(x) dx. 

J a 

I. Let f(x) be hounded and integrable in the arbitrary interval 
(a, b) where a>0. If there is a number jj, greater than 1 such that 

x^f{x) is bounded when x^ a, then I f{x)dx converges absolutely. 

Here |x^/(x)|<^, where A is some definite positive number and 


x^a. 

Thus 

But we know that 


r 


!/(*)!< 


dx 

x^ 




converges. 


poo 

It follows that I \f{x)\ dx converges. 

J a 

f oo 

f{x)dx converges, and the convergence is absolute. 




IL Let f{x) be bounded and integrable in the arbitrary interval 
(a, 6), where a>0. If there is a number [jl less than or equal to 1 

*./(„) to . W » £ », (Je« r f{x)dx 

diverges to co , ® 

Here we have, as before, 

x*f{x)^A>0, when x^,a. 


It follows that 




■f{^- 


r dx 

— diverges to oo when 
x^ 

It follows that j f{x)dx diverges to co . 

J a 


III. Let f{x) be bounded and integrable in the arbitrary interval 
(a, 5), where a>0. If there is a number ^ less than or equal to 1 

such that xff{x) has a negative u'pjper bound when then 
diverges to — co , 

This follows from (II), for in this case 
must have a positive lower bound when x^a. 
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But, if lim (x'^f{x)) exists, it follows that x>^f{x) is bounded in 

*—>>00 

x'^a; also, by properly choosing the positive number xf^f(x) 
will either have a positive lower bound, when this limit is positive, 
or a negative upjJer Abound, when this limit is negative provided 
that x^X, 

Thus, from (I) -(III), the following theorem can be immediately 
deduced: 

Let f(x) be bounded and integrable in the arbitrary interval (a, 6), 
where a>0. 

If there is a number ja greater than 1 such that lim {x^f(x)) exists. 


then 


-00 X->CO 

I f{x)dx converges. 

Ja 

If there is a number less than or equal to 1 such that lim (x^f(x)) 

^00 X-^OO 

exists and is not zero, then f(x)dx diverges) and the same is true 

Ja 

if xff(x) diverges to +oo , or io -co , as aj->oo . 

We shall make very frequent use of this test, and refer to it 

as the ‘‘//-test,” It is clear that we are simply comparing the 

foo . . dx 

integral I f{x) dx with the integral I — , and deducing the 

J a J a 

vergence or divergence of the former from that of the latter. 

L" converges, sincejim = 


con- 


2* ( / a ^ diverges, since lim 


2^ \ 


= 1. 


3- 

It should be noticed that the theorems of this section do not apply to the 

integral (* ^^~ dx. 

Jo ^ 

roo 

56. Further Tests for the Convei^ience of I f(z)dz. 

J a 

I. If if>{x) is bounded when x^a, and integrable in the arbitrary 

poo poo 

interval (a, b), and I \jr(x) dx converges absolutely, then I <ji(x)\l/(x) dx 

Ja Ja 

is absolutely convergent. 

For we have |f/>(x)|<,4, where A is some definite positive 
number and x^a. 



55, 66] 


THE DEFINITE INTEGRAL 


121 


Also J ^ ^ \\l/^(x)\dx, 

when x^'>x'>a. 

rco 

Since we are given that I \\j/(x)\dx converges, the result 
follows. “ 


( * sin jc f* cos X 

\ converge absolutely, when n and a are 

a * Jrt 3/ 

positive. 

2. 1 c”®^ cos hx dx converges absolutely, when a is positive. 

: a 

3. J converges absolutely. 

II. Let (l>(x) be monotonic and bounded when x^a. Let \l^{x) be 
bounded and integrable in the arbitrary interval (a, 6), and not change 
sign more than a finite number of times in the interval. Also let 

fCO 

I \l/{x)dx converge. 

J a 


I <p{x)\b{x)dx converges. 

Ja 

follows from the Second Theorem of Mean Value, 
J <l>(x)\{r(x) dx = \f/{x) dx + 0(a5")J dx, 


This follows from the Second Theorem of Mean Value, since 


where a<x' ^ ^^x". 

But |0(x')| and |0(x")| are each less than some definite positive 
number A. 

Also we can choose X so that 


J \f/{x)dx and jj* \fr{x)dx 


are each less than e/224, when x''>x'^X, and e is any given 
positive number, as small as we please. 

It follows that 

j| <p(x)\lr{x)dx <€, when x">x'^X, 

and the given integral converges. 

- - f* .sinxj 

Ex. 1. J e~* — ^ da: converges. 


i * cos X 

( 1 - c“*) dx converges when a > 0. 

a X 
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III. Let tp{x) be monotonic and bounded when and 

lim <p{x)=:0. 

>00 

Let yfr{x) be bounded and integrable in the arbitrary interval (a, 6), 
and not change sign more than a finite number of times in the interval. 

Also let I \ff(x)dx be bounded when x>a, 

j a 

Then [ <f>{x)\lr{x) dx is convergent, 

Ja 

As above, in (II), we know that 

I fti{x)\l/{x)dx=^(f}{x^)^ \}r{x)dx+((>{x*')^ \lr(x)dxt 
where a<x' ^ f ^ x'\ 

j <^, when x>a, where A is some definite 

positive number. 

111 \l/(x) dx I ^ I j* \l/(x) dx j + I j* \f{x) dx j 
<2A. 


Similarly 

Also 


f** 

j \j/{x)dx 


<24. 


lim </>(x)=0. 


Therefore, if e is any positive number, as small as we please, 
there will be a positive number X such that 


It follows that 


IH’ 


|0(x) I < when x^X. 
0(x)^(x)dx I <e, when x'">x' ^ X, 


and I 0(x)\/^(x)dx converges. 

Ja 

i * sin X f * cos X 

dXf J ^ dx converge, when n and a are positiViB. 

i » * 

J sin X da: converges. 


f 


cosaa;-oos6x 


dx converges. 


X 
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The Mean Value Theorems for the Infinite Integral. 

57. The First Theorem of Mean Value. 

]Ut i^x) he hou7ided when and iniegrable in the arbitrary interval {a, 6). 

Lei "^(x) keep the same sign in a? = a, and | yl/(x)dx converge. 

Then I <l>{x)\l/(x)dx—p^ }p{x)dx, 

where m^p^ My the upper and lower hounds of <j)(x) in x^a being M and m. 

We have m ^ <l)(x) ^ My when x ™ a, 

and, if \f^(x) ^ 0, 

m\p(x) ^ <l>(x)\p{x) ^il/^(a;). 

Therefore m | yl/(x)dx^^ (f)(x)\P(x)dx'^M\^ i//(x)dxy when x^a. 

But, by § 66, I, I ^{x)\//(x)dx converges, and wo are given that 

i *. -‘a 

\l/{x)dx converges. 

<• 

Thus we have from these inequalities 

wjl ^f{x)dx^^ ^{x)\l/{x)dx^M^ \l/{x)dx. 

In other words, | <l){x)\l/{x)dx=^ii^ yl/(x)dxy 

where p^M, 


58. The Second Theorem of Mean Value. 

Lemma. Let j f{x)dx he a convergent integral, and F(a;) = |j f[x)dx{x^a). 

Then F(x) is continuous when x^a, and hounded in the interval (ay oo ). Also 
it takes at least once in that interval every value between Us upper and lower 
hounds, these being included. 

The continuity of F(x) follows from the equation 

! -c+* 

f(x)dx. 

Further, lim F(x) exists and is zero. 

*~>x, 

It follows from § 32 that F(x) is bounded in the interval (a, oo ), as defined 
in that section, and, if M, m are its upper and lower bounds, it takes at least 
once in (a, oo ) the values M and m and every value between M, m. 

Let <l>{x) he hounded and monotonic when x~a. 

Let '^(x) he hounded and iniegrable in the arbitrary interval (a, b), and not 

change sign more than a finite number of times in the interval. Also let | ylr(x)dx 
converge. 

Then f <l>{x)ylr(x)dx = il>(a + 0) ip(x)dx + </>( oo ) ( \f/(x)dx, 

]a Ja H 

where O^^^oo.* 


*Cf. Pierpont, loe, eit,, § 654. 
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Suppose <^ 0 ;) to be monotonic increasing. 

We apply the Second Theorem of Mean Value to the arbitrary interval 

(a, h). 

Then we have 

<fi{x)f{x)dx=<l>{a-^0)^^ ^a;)da; + </)(5-0)|* ^{x)dx, 
where a ^ ^ ^ 6. 

Add to both sides </>(ao )|^ ylr{x)dx, 

observing that <^(qo ) exists, since <l)(x) is monotonic increasing vax^a and 
does not exceed some definite number (§ 34). 


Also lim ^=0 and [ if)(x)^(x)dx converges [§ 56, II]. 

Then R -f <f>(x)ylf(x)dx 

Ja 

=<^a+0)[^ + tfix)dx 

=<^(a+0)Q ip(x)dx-^^ Vr(*)(iarj + <^6 - 0)Q^ \p(x)dx~^^ 

+ 'W«')|j ^»)dx 

=4^a+ii)^^x)dx+V+V, ( 1 ) 

Jd 

where U = {<^(6 - 0) - <^(a + 0)} \l/{x)dx^ 

and F={<^(oo ) - ylr(x)dx. 


Now we know from the above Lemma that f yff(x)dx is bounded in (a, oo ). 

iz 

Let M, m be its upper and lower bounds. 

Then m \lr(x)dx ^ M, 

and m ylr{x)dx ^ JIf . 

Therefore {</»(6 - 0) - <^a + 0)}m - 0) - <f)(a + 0)}if , 

{<^ 00 ) ~ </>(6 - 0))m ^ F ^ {<^)(« ) - “ 0))M. 

Adding these, we see that 

{<^ 00 ) - <^a + 0)lm ^ (7 + F ^ {<#>(«»)- <#>(a + 0)}if . 

Therefore 17 + F = /a{<#>(oo ) - <^( o 4- 0)}, where fx^M. 

Insert this value for 17+ F in (1), and proceed to the limit when 5 -^qo . 

Then f <^(a;)V^(x)da;=0(o+O)[ VKi*?)dx+/ti'{<^oo) -<^a+0)}, 

Ja Ja 

where /A^^lim fi, 

b—xz 

This limit must exist, since the other terms in (1) have limits when 

. 
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Also, since m /x ^ if , 

it follows that m ^ M, 

But j '^(x)dx takes the value yf at least once in the interval (a,^ ). 

fOO 

Thus we may put /x' = | \lf{x)dx, where a ^ ^ oo . 

Therefore we have finally 

= </)(« 4- 0)j^ }p(x)dx-\-<f){ao)^^ \f/{x)dXy 

where 

It is clear that we might have used the other forms (III) and (V), § 50. 1, 
of the Second Theorem of Mean Value and obtained corresponding results. 


INFINITE INTEGRALS. INTEGRAND INFINITE. 

59. rf(x)dx. In the preceding sections we have dealt with 

Ja poo (•» 

the infinite integrals I f{x)dx, I f(x)dx and f{x)dx, when 
J a J —fid J —00 

the integrand f{x) is bounded in any arbitrary interval, however 
large. 

A further extension of the definition of the integral is required 
so as to include the case in which f(x) has a finite number of infinite 
discontinuities (cf. § 33) in the interval of integration. 

First we take the case when a is the only point of infinite 
discontinuity in (a, 6). The integrand f{x) is supposed bounded 
and integrable in the arbitrary interval (a + f, 6), where 
a<a + f<6. 

On this understanding, if the integral I f{x)dx has a limit as 

fb ^ Cb 

we define the infinite integral I f{x)dx as lim I f{x)dx. 

J a f->0 

Similarly, when the foint b is the only point of infinite discon- 
tinuity in (a, 6), and f{x) is bounded and integrable in the arbitrary 
interval (a, 6- f), where a<b-^<b, we define the infinite integral 

I f{x)dx as lim 1 f{x)dx^ when this limit exists, 

J a f — >0 J o 

Again, when a and b are both points of infinite discontinuity y we 

define the infinite integral f f{x)dx as the sum of the infinite integrals 

ia 

I f{x)dx and J f(x)dx, when these integrals exist, as defined above, 
c being a point between a and b. 
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This definition is independent of the position of c between a and 
b, since we have 

f f{x) dx=\ /(») da: + f 'f{x)dx, 

J a J a J c' 

where a<c'<c (of. § 61, III). 

Finally, let there be a finite number of 'points of infinite discon- 
tinuity in the interval (a, 6). Let these points be Xi, Xg, ... y^here 

... <a?n = define the infinite integral J f{x)dx by 

the equation “ 

f f{x)dx={ ^f{x)dx + {* f{x)dx f{x)dx, 

Ja Ja Jxi J Xn 

'when the integrals on the right-hand exist, according to the definitions 
just given. 

It should be noticed that with this definition there are only to 
be a finite number of points of infinite discontinuity, and f{x) is 
to be bounded in any partial interval of (a, b), which has not one 
of these points as an interval point or an end-point. 

This definition was extended by du Bois-Reymond, Dini and Harnack to 
certain cases in which the integrand has an infinite number of points of infinite 
discontinuity, but the case given in the text is amply sufficient for our purpose. 
The modern treatment of the integral has rendered further generalisation of 
Riemann’s discussion chiefly of historical interest. 

It is convenient to speak of the infinite integrals of this and 
the succeeding section as convergent, as we did when one or other 
of the limits of integration was infinite, and the terms divergent 
and oscillatory are employed as before. 

Some writers use the term proper integral for the ordinary integral \ f(x)dx, 

Ja 

whenf{x) is bounded and integrable in the interval (a, 6), and improper integral 
for the case when it has points of infinite discontinuity in (a, h), reserving the 
term infinite integral for 

f f(x)dx, f(x)d4x or [ f(x)dx. 

Ja J-QO J-w 

French mathematicians refer to both as intigrales giniralisies; Germans 
refer to both as uneigentliche Integrale, to distinguish them from eigentliche 
Integrale or ordinary integrals. 

60. f f(z)dz. [ f(z)dz. r f(z)dz. 

.*a J -00 J -00 

Let /(a?) have infinite discontinuities at a finite number of points 
in any interval, however large. 
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For example, let there be infinite discontinuities only at JCi, 
x^, ... x„ in x^a,f{x) being bounded in any interval (c, b), where 
OaJn- 

Let a^Xi<X 2 , ... <x„<b. 

Then we have, as above (§ 59), 

[ f(x)dx={ f(x)dx + { f{x)dx + ...+{ f{x)dx + { f(x)dx, 

J a Jfi J J x„ J c 

where x^<c<h^ provided that the integrals on the right-hand 
side exist. 

It will be noticed that the last integral | f(x)dx is an ordinary 
integral, /(x) being bounded and integrable in (c, b). 

If the integral f f{x) dx also converges, we define the infinite integral 

foo 

I f{x)dx by the equation: 

J a 

f f{x)dx=[ J(x)dx + \ f{x)dx + ...+{ f{x)dx + [ f{x)dx. 

Ja Ja JuTi Jar,, J c 

It is clear that this definition is independent of the position of c, 
since we have 

[ f(x)dx + \ f(x)dx=\ f{x)dxi-{ f(x)dx, 

J x„ J c J x„ c' 


where Xn<c<c\ 

Also we may write the above in the form 


f f{x)dx=\ f(x)dx-h{ /(a:)da; + ... -f f f{x)dx. 

The verbal alterations required in the definition of J f(x)dx 


are obvious, and we define f f(x)dx, as before, as the sum of 

J —00 

the integrals J f{x)dx and j" f(x)dx. 

It is easy to show that this definition is independent of the 
position of the point a. 

61. Tests for Convei^ce of T f(x)dx. It is clear that we 

Ja 

need only discuss the case when there is a point of infinite discon- 
tinuity at an end of the interval of integration. 
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If a: =: a is the only point of infinite discontinuity, we have 

I f(x)dx=\im f f{x)dx, 

Ja $-*0 J 

when this limit exists. 

It follows at once, from the definition, that: 

I. The integral | f{x)dx is convergent and has the value I when^ 

any positive number e having been chosen^ as small as we please^ 
there is a positive number rj such that 

M “■ f provided that 0<f 

I Ja+f 

And further: 

II. A necessary and sufficient condition for the convergence of 

Cb 

the interval I f{x) dx is that, if any positive number e has been chosen, 

J a 

as small as we please, there shall be a positive number rj such that 

I f{x)dx\<€, when 0<^"<S'^rj. 

Ma+r I 

Also, if this infinite integral | f{x)dx converges, we have 

J a 

f f{x)dx={ f(x)dx-^{ f(x)dx, a<x<b, 

Ja Ja Jx 

It follows from (I) that, if [ f(x)dx converges, to the arbitrary 

J a 

positive number c, there corresponds a positive number ri such that 

I f{x)dx\<€y when 0 <(a?-a)^? 7 . 

\j a I 

Absolute Convergence. The infinite integral f f(x)dx is said 

Ja 

to be absolutely convergerU, if f(x) is bounded and integrabh in the 

arbitrary interval (a + f, 6), where 0<f<6~a, and f \f{x)\dx 
converges. " 

It follows from (II) that absolute convergence carries with it 
ordinary convergence. But the converse is not true. An infinite 
integral of this kind may converge, but not converge absolutely,* 
as the following example shows. 


•Cf. § 43, V; § 47, Co^. I; and § 64. 
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An example of such an integral is suggested at once by § 54. 
It is clear that ( dx 


converges, but not absolutely, for this integral is reduced to 

}\ X 

by substituting 1 fx for x, 

Cb 

Again, it is clear that ^ converges, if 0<n< ] 

J a ~ (t) 


For we have 


f 

Ja 


dx 




Therefore lim [ — when 0<n<L 

Also the integral diverges when 1. 

From this we obtain results which correspond to those 
of § 55. 

III. Let f{x) be bounded and integrable in the arbitrary interval 

(a 4- 6), where 0< ^<b-a. If there is a number fx between 0 and 1 

such that (x-aYf(x) is bounded when a<x'^b, then | f{x)dx 
converges absolutely, “ 

Again, 

IV. Let f(x) be bounded and integrable in the arbitrary interval 
(a + f, 6), where 0<^<6--a. If there is a number ft greater than 
or equal to 1 such that (x-aYf(x) has a 'positive lower bound when 

a<xt=b,ora negative upper bound, then f f(x)dx diverges fo +00 in 

J (I 

the first case, and to -co in the second case. 

And finally, 

V. Let f(x) be bounded and integrable in the arbitrary interval 
(a + ^, b), where 0<^<b-a, 

If there is a number ju between 0 and 1 such that lim {x-aYf(x) 

x->n+0 

exists, then I f(x)dx converges absolutely, 

Ja 

If there is a number ^ greater than or equal to 1 such that 
lim {x-aY f{x) exists and is not zero, then[ f{x)dx diverges-, and 
the same is true if (x - aYf{x) tends to +00 , or to ~ 00 , os x-hi -fO, 
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We shalLspeak of this test as the /^-test for the infinite integral 


f{x)dx, when x=^a is a point of infinite discontinuity. It is 

a 


clear that in applying this test we are simply asking ourselves 
the order of the infinity that occurs in the integrand. 

The results can be readily adapted to the case when the upper 
limit fc is a point of infinite discontinuity. 

Also, it is easy to show that 


VI. If d>{x) is bounded and integrable in {a, b), and 

•ft fb 

\jr{x)dx converges absolutely, then I (f>{x)\J^{x)dx is absolutely 

a Ja 


convergent. (Cf. § 56, I.) 

The tests given in (III) -(VI) will cover most of the cases which 
we shall meet. But it would not be difficult to develop in detail 
the results which correspond to the other tests obtained for the 


convergence of the infinite integral I f{x)dx. 

ft 

No special discussion is required for the integral f(x)dx, 

J a 


when a certain number of points of infinite discontinuity occur 

fa f^ 

in (a, 6), or for 1 f{x)dx, 1 f{x)dx, and f(x)dx, as defined 
J a .*— » J~/> 


in § 60. These integrals all reduce to the sum of integrals of the 
types for which we have already obtained the required criteria. 

We add some examples illustrating the points to which we have 
referred. 


ri fi 

Ex. 1. Prove that 1 ri 7 — 7 - converges and that -/i r diverges. 

(i) Ut 
Then 


1 


lim \/x 
x-*o 

(•1 fijp 

The //-test thus establishes the convergence of . 7 - 

.'0 {I ‘rXjyx 

m u. /<*)=i,rW 

Then lim xf{x) = 1. 

.t-M) 

Therefore the integral diverges by the same test. 


( J ^ sin X 

Q ^i+n converges, when 0 <n < 1 . 
The integral is an ordinary finite integral if n:g0. 



81] 


THE DEFINITE INTEGRAL 


131 


Also liina:n(-2^) = l. 

Therefore the integral converges when 0 <n< 1 It diverges when » ;g 1. 

i l 

, ' V{x(l - a;)} 

The integrand has infinities attt;=0 and x=L 

We have thus to examine the convergence of the two infinite integrals 
® dx p ^ 

oV{ic(l-x)/ .'a \/{ac(l -a;)}' 

where a is some number between 0 and 1. 

The fjL-test is sufficient in each case. 

r® dx 
dx 

where we have written /(a:)=— 77— rr — r:- 

V{x(l-x)} 


since lim {a:V(a:)) = l, 
x-*o 

since lim ((1 ~a:)V(af)) = l, 


£z. 4. Show that log sin x dx converges and is equal to - Jtt log 2. 

.’0 

The only infinity is at x=0, and the convergence of the integral follows 
from the /m-test. 

Further, 

rir rjTT 

I log sin X dx =2 I log sin 2x dx 
.'n .’0 

riir fjir 

=7r log 2 + 2 I log sin xdx-{-2\ log cos x dx 
.'0 .'0 


But 


Therefore 


j-iir 

= 7rlog2+4 log sin a: dx. 

.'0 

/•TT rjir 

\ log sin X dx =2 I log sin x dx. 
Jo Jo 


rjir 

log sin X dx = - Jtt log 2. 

Jo 

From this result it is easy to show that the convergent integrals 

( log (1 - cos x)dx and [ log (1 +cos x)dx 
Jo Jo 


are equal to - tt log 2. 


Ex. 5. Show thatj cos 2nx log sin xdx converges and is equal to - when 
n is a positive integer. 

The only infinity is at x = 0 and the convergence of the integral follows from 
the M test (or from the last example). 
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Further, on integrating by parts, we see that 

, . j 1 f sin 2 nx cos , 

cos 2 nx log sm a; (to = - 5;; | dx 


BUIX 


2n Jo 

— - Jl sin (2n -f 1 )ag -h sin (2n - 1 )a; ^ 
“ 4 n Jo sin x 


But 

It follows that 


sin (2m + 1)^ 1 A 

^ = 1 +2 2 cos 2ra:. 

sin a; 1 


fl"’ ^ 

\ cos 2na; log sin xdx= - 

From this we obtain at once 

TT 

COS 2 nx log cos xdx— - cos wtt. 
Jo 


and 


i 
i 

i ir ^ 

COS nx log 2(1 + cos x)dx= — cos wtt. 
0 ^ 


cos nx log 2(1 - cos x)dx= — , 


Ez. 6. Discuss the convergence or divergence of the Gamma Function 

foo 

integral \ dx, 

Jo 

(i) Let 1. 

Then the integrand is bounded in 0 < a; ^ a, where a is arbitrary, and we 

fflO 

need only consider the convergence of \ dx. 

Ja 

The fii-test of § 55 establishes that this integral converges, since the order of 
e* is greater than any given power of x. 

Or we might proceed as follows: 

a^ 

Since e*=l 4-a; + 2y+ ... , 


when x> 0 . 


and 




c-^ajn-i 


e® > — : (r =any positive integer), 

T ! 

f ! 


/pr-n+l 

But whatever n may be, we can chooS<» V so that r - w + 1 > 1 . 

It follows that, whatever n may be, 

fOO 

I 6”*a;^“^ dx converges. 

Ja 

(ii) LetO<w<l. 

In this case e“®a;*»”i has an infinity at a:= 0 . 

The /i-test shows that f c“*a;”~^ dx converges, and we have just shown that 
o -0 

^ converges. 


roc 

Therefore e-"*a;*»”^ dx converges. 
.0 
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, (iii) Let » = 

^ In this case has an infinity at a;=0, and the /i-test shows that 

I dx diverges to + oo . 

.’o 

Ex. 7. Discuss the integral I log x dx* 

Jo 

Since lim(x»‘ log x)=0, when r>0, the integral is an ordinary integral, 

when n > 1. 

Also we know that 

( log xdx = rx(log X- 1)1 =x(l -log x) ~ 1. 

•* fi 

It follows that log X dx=lim x{(l - log x) - 1} = - 1. 

•'o a;->0 

Again, lim (x^ x x^-^ log x) =lim (x^ log x) =0, if /i > 1 - w. 
x->0 x-^0 

And when 0 < n < 1, we can choose a positive number /x less than 1 which 
satisfies this condition. 

Therefore f x”~^ log x dx converges, when 0 < w ^ 1. 

• 0 

Finally, we have 

lim (x X x’^-i I log X I ) =lim x" | log x 1 = oo , when w ^ 0. 
x->o x-*o 

Therefore 1 x^~^ log x dx diverges, when w ^ 0. 

•'o 
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EZAHPLES ON CHAPTER IV. 

1. Show that the following integrals converge: 


sin X 


TOO 


(x--l)Vx 


dxy e~^dx. 


Jol+co8a; + e® * Ji 1 +a; + :c® + sm a; 

[ cosh hx dx, \ dx. [ ^2 dx. 

Jo Jo * ' ^ Jo 

2* Discuss the convergence or divergence of the following integrals: 

P da; {c [e a;a-i a ^ ^ i 

^ _ dxy — .dx, where 0<c<l, 

Ja(a;-o)V(6-«) Joi*^ + l * Joa;-l 

foo ^-1 roo ^-1 

I rda;, I , da;, \ sin’^O cos ”0 dO. 

Jo a;+l Jo a;-l Jy 

3. Show that the following integrals are absolutely convergent: 
ffe 1 dx 

1 sin- — 1 cos 6a;da;, | c a;’"sin wa; da; ( 7/1 >0), 

Jo a; v a; Jy Jo 


and 


•00 


P(x) 

Q(.x) 


dx. 


where P{x) is a polynomial of the with degree, and Q{x) a polynomial of the 
nth degree, 7i^wi + 2, and a is a number greater than the largest root of 
(?(a;)=0. 


4. Let f(x) be defined in the interval 0 < a; ^ 1 as follows: 

/(a;)=2, i<a;^l, /(a;)=-3, i<x^i, 

/(a;)=:4, i<x^i, f(x)^-5, l<x^i, 
and so on, the values being alternately positive and negative. 

Show that the infinite integral \ f(x)dx converges, but not absolutely. 

Jo 

5. Using the substitution a; = c“", show that 

f a;’”“i(log xy^dx 

Jo 

converges, provided that wi > 0 and w > - 1. 

And by means of a similar substitution, show that 

( a;^“^(log a;)”da; 

•'1 

converges, provided that m < 0 and w > - 1. 


6. Show that j a;(iog a;)*+/^ converges when p,>0 and that it diverges 

when /a = 0, the lower limit a of the integral being some number greater than 
unity. 

Deduce that if there is a number /x > 0, such that lim {a;(log a;)^ /(*)} exists, 

*->00 

fOO 

then I f(x)dx converges, and give a corresponding test for the divergence of 
Ja 

this integral, /(x) being bounded and integrable in any arbitrary interval 
(a, b), where b> a. 
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Show that 1^ (*+sin»*)(log*)*‘^ 

7. On integrating 1 cos x log x dx by parts, we obtain 
‘1 

( X fj; sin X 

cos a; log a; sin a; log a;- - -dx. 

• 1 -1 ^ 

ra 

Deduce that j cos x log x dx oscillates infinitely. 

Also show that f cos x log x dx converges, and is equal to - ( - dx. 

• 0 J 0 ^ 

8. On integrating | ^ cos dx by parts, we obtain 

p" 2 / I . I . ,2 1 i sin a:2 

cos xHx — „ sin a: - - , sin .c ^ — s - da*, 

.1 .f' 2x 2x 2 j £' x^ 

where x' > x* 

rco 

Deduce the convergence of \ cos x^dx. 

• 0 

9. Let f(x) and ^(a;) be bounded and integrable in (a, i>), except at a certain 
number of points of infinite discontinuity, these points being different for the 
two functions. 

Prove that ( f(x)g(x)dx converges, if ( \f(x) | dx and 1 | g{x) | dx converge. 

J<t Ja hi 

10. Let f(x) be monotonic when x '^a^ and lim/(a;)=0. 

X—yao 

Then the series /(a) + f(a 4 - 1) + /(a + 2) 4 - . . . 

! <X) 

f{x)dx converges or diverges. 
a 

Prove tliat for all values of the positive integer n, 

2V(n + l)-2<^-^ + ^,^...+±<2Vn-l. 


1 11 

2V1^3V2^4\/3 


Also show that 
converges to a value between J(7r4- 1) and Jtt. 

sin 2nx 


11. (i) From the relation ' 


=2 2 cos (2r- l)a;, 
sin a? 1 


show that 


sii 

Jn s 


sin 2nx 


Deduce that lim 

n->Qo .'0 


Jo sin X 
sin 2nx 


dx=2 2 




2r-l 


sii 

im \ -- 

JA ® 


dx = ^. 
Sin X 2 


(ii) By integration by parts, show that 

- / I 


1 
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0 

fiir 


2 * 


sin 2nx cot x dx 

0 

, sin 2nx , 

and = d*. 

i ® sin X 

dx, 

0 ® 

(ii) By integration by parts, show that lim (v„ - u^) =0. 

n—*<o 

( 00 sin X TT 
dx=^. 

0 X Z 



CHAPTER V 

THE THEORY OF INFINITE SERIES, WHOSE TERMS ARE 
FUNCTIONS OF A SINGLE VARIABLE 

62. We shall now consider some of the properties of series 
whose terms are functions of x. 

We denote such a series by 

and the terms of the series are supposed to be given for values 
of X in some interval, e,g. (a, 6).* 

When we speak of the sum of the infinite series 
-\-U2{x) -^-u^ix) 

it is to be understood:! 

(i) that we settle for what value of x we wish the sum of the 

series; 

(ii) that we then insert this value of x in the different terms 

of the series; 

(iii) that we then find the sum — sj^x) — of the first n terms; 

and 

(iv) that we then find the limit of this sum as n-^oo , keeping 

X all the time at the value settled upon. 

On this understanding, the series 

Ui(x) +u^(x) +u^{x) + ... 

is said to he convergent for the value x, and to have f{x) for its sum, 

♦As mentioned in § 24, when we say that x lies in the interval (a, 6) we mean 
that a’^x'^b. In some of the results of this chapter the ends of the interval 
are excluded from the range of x. When this is so, the fact that we are dealing 
with the open interval (a<x<h) will be stated. 
tCf. Baker, Naiure, 59 (1890), 319. 


1.37 
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if^ this value of x having been first inserted in the different terms of 
the series, and any positive number e having been chosen, as small 
as we please, there is a positive integer v such that 
|/(X)-S„(X)|<6, when n '^v- 

Further, 

A necessary and sufficient condition for convergence is that, if any 
positive number e has been chosen, as small as we please, there shall 
be a positive integer v such that 

kn+,(®) - «n{a;)| <f. 1^=V, 

for every positive integer p. 

A similar convention exists when we arc dealing with other limiting processes. 
In the definition of the differential coefficient of/(x) it is understood that we 
first agree for what value of x we wish to know f'(x); that we then calculate 

/*( X 4 * Ji) ^ 

f{x) BJid f(x + h) for this value of x; then obtain the value of -- — 
finally take the limit of this fraction as ^->0. 

1*6 

Again, in the case of the definite integral 1 J\x, a) dx, it is understood that 

Ja 

we insert in f(x, a) the particular value of a for which we wish the integral 
before we proceed to the summation and limit involved in the integration. 

We shall write, as before (§ 19), 

f(x)-s„{x) = R„(x), 

where f{x) is the sum of the series, and we shall call Rn{3o) the 
remainder after n terms. 

As we have seen in § 19, i2„(x) is the sum of the series 

^n+l(a?) +Wn+2(^) +^^n-f3(®) +••• • 

Also we shall write 

and call this a partial remainder. 

With this notation, the two conditions for convergence are 

(i) |i?„(x)|<e, when n^v\ 

(ii) l,B„(x)|<e, when n^v, 
for every positive integer p."^ 

A series may converge for every value of x in the open interval a<x<b 
and not for the end-points a or h. 


* When there is no ambiguity it will sometimes be convenient to omit the x in 
«n(»)» a-nd write Jt„ and 
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E,g. the series !+«+«* + ... 

converges and has ^ ^ ^ for its sum, when - 1 < a; < 1. 

When a: = l, it diverges to + co ; when x=^ - 1, it oscillates finitely. 

63. The Sum of a Series whose Terms are Continuous Functions 
of X may be discontinuous. Until Abel* pointed out that the 
periodic function of x given by the series 

2 (sin x-\ sin 2x + J- sin 3x 

which represents x in the interval — 7 r<ic< 7 r, is discontinuous 
at the points x ~ {2r + 1) x, r being any integer, it was supposed that 
a function defined by a convergent series of functions, continuous 
in a given interval, must itself be continuous in that interval. 
Indeed Cauchyf distinctly stated that this was the case, and later 
writers on Fourier’s Series have sometimes tried to escape the 
difficulty by asserting that the sums of these trigonometrical series, 
at the critical values of x, passed continuously from the values 
just before those at the points of discontinuity to those just 
after.f 

This mistaken view of the sum of such series was due to two 
different errors. The first consisted in the assumption that, as n 
increases, the curves y—Sn(x) must approach more and more 
nearly to the curve y—f(po), when the sum of the series is /(x) 
an ordinary function capable of graphical representation. These 
curves y — Sn{x) we shall call the approximation curves for the 
series, but we shall see that cases may arise where the approxi- 
mation curves, even for large values of n, differ very considerably 
from the curve y=f(x). 

It is true that, in a certain sense, the curves 

(i) y=s„(x) and (ii) y=f{x) 

approach towards coincidence; but the sense is that, if we choose 
any particular value of x in the interval, and the arbitrary small 
positive number e, there will be a positive integer v such that, for 
this value of x, the absolute value of the difference of the ordinates 
of the curves (i) and (ii) will be less than e when n^v. 

♦Abel, Journal fur Math., 1 (1820), 316. 

fCauchy, Cours j: Analyse (1821), 1" Partie, p. 131. Also (Euvres de Cauchy, 
(Scr. 2), T. Ill, p. 120. 

fCf. Sachse, foe. cU,; Donkin, Acoustics (1870), 53. 
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Still this is not the same thing as saying that the curves coincide 
geometrically. They do not, in fact, lie near to each other in the 
neighbourhood of a point of discontinuity of / (x); and they may 
not do so, even where f(x) is continuous. 


The following examples and diagrams illustrate these points: 
Ex. 1. Consider the series 


Here 

and 


a; + K(a;+l)(2a:+l) 

1 




1 




(w-l)ar4-l nx+\* 

1 


nx -{- 1 


Thus, when x>0, lim«„(a:) = l; 

n— 

when a:=0, lim5„(x)=0, since 5„(0)=0. 

I n— 

The curve y =/ (x), when a; ^ 0, consists of the part of the line y = 1 for which 
a; > 0, and the origin. The sum of the series is discontinuous at x=0. 

Now examine the approximation curves 

This equation may be written 

(y-l) (*+!)= -1. 

As n increases, this rectangular hyperbola (cf. Fig. 10) approaches more and 
more closely to the lines y = l, a;=0. If we reasoned from the shape of the 



approximate curves, we should expect to find that part of the axis of y for 
which 0 < y < 1 appearing as a portion of the curve y =/ (x) when os ^ 0. 
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^n(^) ^ certainly continuous, when the terms of the series are continuous, 
the approximation curves will always differ very materially from the curve 
y=f(x), when the sum of the series is discontinuous. 


£z. 2. Consider the series 


where 


“l(*)+«s(*)+Mj(*)+ -, *=0, 

„ (x\- (n~l)x 

'“1+fi*** 1 +(»-!)»**■ 


In this case 




and 


lim «,^(a;)=0 for all values of x, 
n->oo 


Thus the sum of this series is continuous for all values of x, but we shall 
see that the approximation curves differ very materially from the curve 
y=f(x) in the neighbourhood of the origin. 



Fia. 11. 


The curve = 

has a maximum at (l/n, J) and a minimum at ( - l/n, - J) (cf. Fig. 11). The 
points on the axis of x just below the maximum and minimum move in towards 
the origin as n increases. And if we reasoned from the shape of the curves 
y=s^(x)y we should expect to find the part of the axis of y from - J to J 
appearing as a portion of the curve y=f(x). 

Consider the series 

tti(aj) -H ^s(^) + • • • » * ^ 

. . n^x (n-1)*® 

/ X 

!+»**»’ 

lim 8^{x) =0 for all values of x, 
n-^oo 


Ex. 3. 

where 

Here 

and 
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The sum of the series is agaiu continuous, but the approximation curves 
(cf. Fig. 12), which have a maximum at i\^n) and a minimum at 

{ ~1/Vn®, -\y/n)y differ very greatly from the curve y=f{x) in the neigh- 
bourhood of the origin. Indeed they would suggest that the whole of the 
axis of y should appear as part of y—f(x). 



64. Repeated Limits. These remarks dispose of the assump- 
tion referred to at the beginning of the previous section that the 
approximation curves when n is large, must approach 

closely to the curve y=f{x), where /(a;) is the sum of the series. 

The second error alluded to above arose from neglect of the 
convention implied in the definition of the sum of an infinite 
series whose terms are functions of x. The proper method of 
finding the sum has been set out in § 62, but the mathematicians 
to whom reference is now made proceeded in quite a different 
manner. In finding the sum for a value of x, say Xq, at which 
a discontinuity occurs, they replaced a? by a function of n, which 
converges to x^ as n increases. Then they took the limit when 
w->QO of s„(a!;) in its new form. In this method x and n approach 
their limits concurrently, and the value of this limit may quite 
well differ from the actual sum for x=x^. Indeed, by choosing 
the function of n suitably, it can be made to take any value between 
/(aJo+0) and/(iCQ~0), while in some cases it goes outside this 
interval (cf. Ch. IX, p. 293). 
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For instance, in the series of § 63, Ex. 1, 

X +1 ■^(F+l)(2iB+l) 

we have seen that a;=0 is a point of discontinuity. 

If we put x=pln where p is positive, in the expression for «„(*)» 
and then let n->oo , p remaining fixed, we can make lim s„(pln) take 

^ 71— yco 

any value between 0 and 1, according to our choice of p. For we 


have = ~ j, 


which is independent of n, and 


lim s„{pln) = -P^, 

n->jo p ~r i. 


which passes from 0 to 1 as increases from 0 to oo . 

It will be seen that the matter at issue was partly a question 
of words and the misunderstanding of a definition. The confusion 
can also be traced, in some cases, to ignorance of the care which 
must be exercised in any operation involving repeated limits, for 
we are really dealing here with two limiting processes. 

If the series is convergent and its sum is / (a?), then 


/(a;)=lim s„{x), 

7t— 


and the limit of f{x) as x tends to Xq, assuming that there is such 
a limit, is given by 

lim f{x)=\im [lim 5,, (a::)] (1) 

x—>Xq n—yj} 

If we may use the curve as an illustration, this is the or- 
dinate of the point towards which we move as we proceed 
along the curve y~f{x), the abscissa getting nearer and nearer 
to Xq, but not quite reaching Xq, According as x approaches Xq 
from the right or left, the limit given in (1) will be f(xQ-hO) or 

Now / (xq), the sum of the series for x==XQy is, by definition, 

lim [Sn(Xo)l 

and since we are now dealing with a definite number of con- 
tinuous functions, s^ix) is a continuous function of x in the interval 
with which we are concerned. 

Thus .9,1 {Xq) = lim {x), 

X->Xo 
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Therefore J;he sum of the series for x=Xq may be written 

lim [lim s„(a;)] (2) 

n-*co x-*'jro 

The two* expressions in (1) and (2) need not be the same. They 
are so only when f(x) is continuous at Xq. 

65. Unifonn Convergence.* When the question of changing the 
order of two limiting processes arises, the principle of uniform con- 
vergence, which we shall now explain for the case of infinite series 
whose terms are functions of x, is fundamental. What is involved 
in this principle will be seen most clearly by returning to the series 


■ + 


x-hl (x-fl)(2rr+l) 


In this series 
and 

Also 


-h... , 
1 


' nx+r 

lim5„(x)==l when x>0. 


^n(a:)=;:-:VT-> *><>> i?„(0)=o. 


nx-hV 

If the arbitrary positive number c is chosen, less than unity, and 
some positive x is taken, it is clear that l/(nx +l)<e for a positive 
n, only if 

^-1 

n>f — . 

X 

E.g. let t = • 

If x=0*l, 0*01, 0-001, ... , 10“*^, respectively, l/(wx+ l)<c only when 
n> lOS W, 10«, ... lO*'^^^ 

And when c = and x= 10~^, n must be greater than lO/H-v if 

1I{71X^I)<€. 

As we approach the origin we have to take more and more terms of the 
series to make the sum of terms differ from the sum of the series by less than 
a given number. When x = 10“*, the first million terms do not contribute 
1 per cent, of the sum. 

The inequality n > 

shows that when n is any given positive number less than unity, 


*A simple treatment of uniform convergence will be tound in a paper by Osgood, 
Bull. Amer. Math. Soc., 3 (1800). 
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and X approaches nearer and nearer to zero, the smallest positive 
integer which will make R^(x), Rn-^^(x), ... all less than € increases 
without limit. 

There is no positive integer i/ which will make R^{x), R +^(x), ... 
all less than this e in a; ^ 0, the so/tne v seYviing for all values of x 
in this range. 

Or the other ha’hd there is a positive integer v which will satisfy 
this condition, if the range of x is given by a; ^ a, where a is some 
definite positive number. 


Such a value of v would be the integer next above 



Our series is said to converge uniformly in « ^ a, but it does not 
converge uniformly in a; ^ 0. 

We turn now to the series 


u^{x) +u^{x) H-%(a;) + ... , 

and define uniform convergence* in an interval as follows: 

the series w ^(a;) + WgW +^ 3 (^) + • • • 

converge for all values of x in the interval a^x^h and its sum he 
f{x). It is said to converge uniformly in that interval, t/, any 
positive number e having been chosen, as small as we please, there 
is a positive integer v such that, fo r all values of x in the interv^ , 

|/(a;)-5„(a;)|<e, ^vhen n 

It is true that, if the series converges, |iiJ„(aj)|<€ for each x in 
(a, b) when n^v. 

The additional point in the definition of uniform convergence 
is that, any positive number e having been chosen, as small as 
we please, the same value of v is to serve for nE thp. nahtp^i of r. in tha. 
i i^rva l. 

For this integer r we must have 

|iZ,.(a/)|, I jiS„ 4 .i(a/)|, ... 

all less than €, no matter where x lies iri (a, b). 


•The property of uniform convergence was discovered independently by Stokes 
(cf. Trans. Phil. 8oc. Camb., 8 (1847), 533) and Seidel (of. Abh. Ak. Wiss. MUnchen, 
5 (1848), 381). See also Hardy, Proc. Phil. 8oc. Camb., 19 (1920), 148. 

fWe can also have uniform convergence in the open interval a < x < b, ot the 
half -open intervals a <x-^b, a^x <: b; but, when the terms are continuous 
in the closed interval, uniform convergence in the open interval carries with it 
uniform convergence in the closed interval (cf. § 68). 
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The series; does not converge uniformly in (a, b) if we know that 
for some positive number (say eo) there is no positive integer v 
which will make i / m in / m 

all less than for every x in (a, b). 

It will be seen that the series 


a;+l’^(x + l)(2x + l)'^"‘ 

converges uniformly in any interval a^xrgb, where a, b are any 
given positive numbers. 

It may be said to converge infinitely slowly as x tends to zero, 
in the sense that, as we get nearer and still nearer to the origin, 
we cannot fix a limit to the number of terms which we must take 
to make |fJ„(r)|<e. It is this property of infinitely slow con- 
vergence at a point {e.g. x^ which prevents a series converging 
uniformly in an interval including that point. 

Further, the above series converges uniformly in the infinite 
interval x^a^ where a is any given positive number. 

It is sometimes necessary to distinguish between uniform con- 
vergence in an infinite interval and uniform convergence in a fixed 
interval, which may be as large as tve please. 

The exponential series is convergent for all values of x, but it 
does not converge uniformly in the infinite interval x:^ 0. 

For in this series Rn(x) is greater than x^jnl, when x is 
positive. 

Thus, if the series were uniformly convergent in a;i^0, x^/nl 
would need to be less than e when n ^ ]/, the same v serving for 
all values of x in the interval. , 

But it is clear that we need only take x greater than {pUy to 
make Rn{^) greater than e for n equal to p. 

However, the exponential series is uniformly convergent in the 
interval (0, 6), where 6 is fixed, but may be fixed as large as we 
please. 

For take c greater than 6. We know that the series converges 
for a;=c. 

Therefore ii„(c)<e, when n^p. 

But R„{x)<Rn{c), when 0^x^b<c, 

Therefore Rn{x)<€, when n^p, the same p serving for all values 
of X in (0, 6). 
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From the uniform convergence of the exponential series in the 
interval (0, i>), it follows that the series also converges uniformly 
in the interval (-6, 6), where in both cases b is fixed, but may 
be fixed as large as we please. 

Ex, 1, Prove that the series 

1 +a;4-a;2 + ... 

converges uniformly to l/( 1 - x) in 0 ^ < 1. 

Ex. 2. Prove that the series 

(1 -x) -fa:(l -x) + ... 

converges uniformly to 1 in 0 < L 

Ex. 3. Prove that the series 

(1 -xf -\-x(l ~xf + x^(\ -xf + ... 
converges uniformly to (1 - x) in 0 ^ 1. 

Ex. 4. Prove that the series 

11 1 _ 

\ +x> 2 + *2 ■^3 + 3:2 

converges uniformly in the infinite interval x rr 0. 

Ex, 5, Prove that the series 

XXX 

converges uniformly in the interval (0, 6), where b is fixed, but may be fixed 
as large as we please, and that it does not converge uniformly in the infinite 
interval x 0. 

66. A necessary and sufficient condition for Uniform Con- 
vergence. When the sum f{x) is known, the above definition often 
gives a convenient means of deciding whether the convergence is 
uniform or not. 

When the sum is not known, the following test, corresponding 
to the general principle of convergence (§ 15), is more suitable. 

Let Uj(x) -j-W 2 (^) +••• 

be an infinite series, whose terms are gimn in the interval {a, b). 
A necessary and sufficient condition for the nniform convergence of 
the series in this interval is that, if any positive number e has been 
chosen, as small as we please, there shall be a positive integer v such 
that, for all values of x in the interval, when 7i iZ i, for 

every positive integer p. 

(i) The condition is ncces.sary. 

Let the pOvsitiv<^ nuuila r « he eluveu, as st'mU sjS we please. 
Then take Ir. 
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Since the series is uniformly convergent, there is a positive 
integer j/, such that 

|/(a?)~5,,(a;)|<Je, when 

the same p serving for all values of x in (a, 6), f{x) being the sum 
of the series. 

Let n", nf be any two positive integers such that i/. 

Then | - 5n'(«)N| V(«) + 1 fi^) ~ «n'(»)| 

<! +^6 

<e. 

Thus |«n+j»(^>5) - «n(^)l when n^p, for every positive integer p 
the same p serving for all values of x in (a, b). 

(ii) The condition is sufficient. 

We know that the series converges, when this condition is 
satisfied. 

Let its sum be f{x). 

Again let the arbitrary positive number e be chosen. Then 
there is a positive integer v such that 

ls„4^(a5)~5„(a;)|<i€, when n^i;, for every positive integer p, 
the same p serving for all values of x in (a, 6). 

Thus + Je. 

Also lim Sy +p(a;) =/(cc). 

Therefore Sy{x) - Je ^ f{x) ^ + Je. 

But !5n(2J)-/(a;)|^>n{®)“'«v{^)l +k42^)-/(®)l- 

It follows that, when n is greater than or equal to the value p 
specified above, 

<€, 

and this holds for all values of x in (a, 6). 

Thus the series converges uniformly in this interval. 

67. 1. Weierstrass’s M-Test for Uniform Convergence. The 
following simple test for imiform convergence is due to Weierstrass: 

The series ^i(®) 4- W 2 (®) +^ 3 ( 3 ?) + . . . 

mil converge uniformly in (a, 6), if there is a converger^ series of 
positive constants 

Ml +jSf2 4*Af3 + ••• , 

such that, no matter what value x may have in {a, 6), 
l^n(®)l ^ every positive irUeger n. 
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Since the series 

is convergent, with the usual notation, 

+-*^«+2 +••• 

when n ^ i;, for every positive integer 'p. 

But +\u^+^{x)\ +... +|M„+,(*)i. 

Thus |p/2„(a:)l^ -bMp+j + ... 

< e, when n^u, for every positive integer p, 
the inequality holding for all values of x in (a, 6). 

Thus the given series is uniformly convergent in (a, 6). 

For example, we know that the series 
1 4-2a +3a^ + ... 

is convergent, when a is any given positive number less than 
unity. 

It follows that the series 

1 -f2ic +3x2-1-... 

is uniformly convergent in the interval ( - a, a). 

£x. 1. Show that the series 

X cos 0 + x^ cos 20 + 2 :® cos 30 + . . . 

is uniformly convergent for any interval {xq, x^), where - 1 < 2*0 < arj < 1 and 
0 is any given number. 

Ex. 2. Show that the series 

X cos 0 + 2 :® cos 20 + 2 :® cos 30 + .. . 

X® 2:® 

and X cos 0 + ^ cos 20 + ^ cos 30 + .. . 

are uniformly convergent for all values of 0, when \x\ is any given positive 
number less than unity. 

67. 2. Further Tests for Uniform Convergence. In the M-Test 
the series converges absolutely and uniformly. But absolute 
convergence is not required in the following tests, usually called 


Abel’s Test and Dirichlet’s Test. 

I. Abel’s Test. Let the series 

Wi(x)+t/2(x)+t/3(x) (1) 

converge uniformly in (a, b) and the sequence 

( 2 ) 


be monotonic for every (fixed) x in (a, b) and uniformly bounded.* 


*A function /„(x) is said to bo uniformly bounded in an interval, when there is a 
positive number if, independent of x and n, such that |/n(^) I <A> ^or every value of 
X in the interval, and every positive integer n. 
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Then ike series 

U^(;X)i\{x) + + (4 

is uniformly converyent in- {a, 6). 

Let j,Rn{^) be the })artiii.l remuinder for tlie series {;>) aiul s,^{:r), 
the sum of n terms and the ])artiiil remainder foj‘ the sericis (1). 
Then +••• 

'■" 1^ i .l(‘^') ..2^w(‘^) “* ^i'^) "t*** 

”h ' "" 3)-l^ -nC*^) J ^'« +2)(^) 

7<{'^ ) I'^'n hl(4 ’ “t • • • 

- i(*^) “ ^ n-f ) ’ ' ‘{'f ) 

Now it is known that 

' •’ni-2('^) I' ^ w+av"^') !’ I. •/>- .l('' ) " ) 1 

all have the same sign, x being lixed; and that ther<i is a positive 
number I( such that for all valu»\s of x in (a^ b), and 

every positive integer n. 

Also, since the series ( I ) converges uniformly, ^vhen the arbitrary 
positive number e is chosen, there is a positive integer i , such that 

ll»’«(-‘^)|. U'-nWI. ••• 

are each less than t/3/l when nA-e, the sanu^ r .s(U’vljig for ail 
values of x in (a, 6). 

It follows from (i) that 

I -pRni^) 1*^ I j * .1^^' | ^'n-i ) | 

[jf "f" 

< t, when n 

the same v serving for all values of x in (a, b). 

Thus the series (3) is unifornily convergent in {a, 6). 

Ex. 1. Lot «o ^2 r ... be a convergent faeries of eontiianta and v^^x) ~ x”. 
Then ttn^n(^) converges uniformly in 0:^a?x£ 1. 

Ex. 2. Let ttj + ttg + . . . be a convergent aeries of constants and Vn(x) — 

Then 2 cl^v^{x) converges uniformly in x^-. 0. 

0 

Ex. 3. Let aQ-f -i-ao I- ... be a convergent .series of constants and Oo, Oj, 
aa, . - be a inonotonie ascending sequence of positive numbers. Then the series 

+ age-®*-*; 

converges uniformly in x 0. 



07. 2] ARE iPUNCTLOm OF A SINGLE VARIABLE 151 
IL Dirichlet's Test, Let 

Then the series 


u^{x)v^{x) ~tn.y{x)v.J^x) '}“^<3(.<:)r3(./;) -f ... 
"(vricenjcs uniformly in {a, b) provided tIuU 
(i) is uniformly bounded in {a, 6)* 
und 


(ii) i\{x)j Voi’ff is a nionolonie sequence converginy uni- 

forndy to zero in (a^ /;). 

With the same notation as above, 

p /<*„(. r) -- }f n-i ) r ... T Ufj j^(.# ) 

- i’^’n . iCO +1/''*., • iCo: 

'-[■'‘‘nuA-O 

‘ 'SmiGOL^^piCO-'^, .•'(•'’)! b... 

ti.-. p— J.('^ ) !A ;i f p-l( ' ) Sm p(’^ ) J 

i ^p(/) ~ 

Thi'ii we have at once 

IpifM I < A^{ ! p(n ! -r j i ^ I b 
Hilt the se({ii(Mice f\{.r), (^(a:), ... convorjies uniformly to zero. 
I'lierefore we know that, howev(n’ small the arbitrary positive 
iiiimlnT e may be, there is a positive integer r, such that 

the same i serving for all values of x in the interval. 

And e^(u ), v,,(jf ete., are all of the same sign. 

Therefore 

i^AhA-^')i<A-i when n : e, 

the same j serving for all values of x in (a, 6), and the series 

•TO 

1 

converges uniformly in (a, 6). 


Ez. 1, T})e series 


1 I . I 

I rx- 2 \ ’ :i -hX“ 


C‘)nvcri!;e8 uniformly wIkmi x ^ 0, 


■^Cf. footnote ou p. itO. 
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Ex. 2. The series sin + i sin 2x + l sin 3a;+ ... 

cosx + ^cos 2a;+J cos 3x + ,.. 
converge uniformly in (a, 6), when 0 < a < 6 < 27r. 

Ex. 3. The series •* sin « - J sin 2a: + J sin 3a; . . . 

cosa;- J cos2a; + J cos 3a; ... 
converge uniformly in ( - a, a), where 0 < a < tt. 

Ex. 4. The series sin a; + J sin 3a; + J sin 5a; + . . . 

Jsin 2a; + J sin 4a; + J^ sin 6a; + ... 

cos x + i cos 3a; + J cos 6a; + . . . 

Jcos 2a; + i cos 4a; + J cos 6a; + ... 
converge uniformly in {a, 6), when 0 < a < 6 < tt. 

■» « 

Ex. 5. The series 2! ^ 

1 1 

converge uniformly in (Xq, Xi) when 0 < a;Q < 3;^ < 27r, provided that the 
constants a^, ttj, ... form a monotonic sequence and liin a„=0. 

H— ►» 

68. Uniform Convergence of Series whose Terms axe Con- 
tinuous Functions of x. In the previous sections dealing with 
uniform convergence the terms of the series have not been assumed 
continuous in the given interval. We shall now prove some 
properties of these series when this condition is added. 

I. Uniform convergence implies continuity in the sum. 

If the terms of the series 

uf^x) +W2(^) +^3(^) +••• 

are continuous in (a, 6), and the series converges uniformly to f{x) 
in this interval y then f{x) is a continuous function of x in (a, b). 

Since the series converges uniformly, we know that, however 
small the positive number e may be, there is a positive integer 
such that 

|/(x)-s„(a:)|<i€, when rogv, 
the same i/ serving for all values of x in (a, b). 

Choosing such a value of n, we have 

f(x)=s„(x) +Ji„(x), 

where | all values of x in (a, 6). 

Since the sum of n continuous functions, it is also con- 

tinuous in (a, b). 

Thus we know from §31 that there is a positive number tj such that 

|Sn(*')-S»(®)|<ie, 

when x, x' are any two values of x in the interval (a, 6) for which 

W-x\^ri. 
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But f{x') = s„(x') + R„(x'), 

where 

Also fix’) -fix) = [s„(a:') - s„(a:)] + R„ix') - R„ix). 

Thus \fix') -/(a:)ig|s„(a:') -s„(a;)l +|iZ„(a:')| +|-R„(a:)|. 

<Je +ie+Je 

<f, when \x'-x\^r}. 

Therefore /(x) is continuous in (a, 6). 

II. If a series^ whose terms are continuous functions, has a dis- 
continuous sum, it cannot be uniformly convergent in an interval 
which contains a point of discontinuity. 

For if the series were uniformly convergent, we have just seen 
that its sum must be continuous in the interval of uniform con- 
vergence. 

III. Uniform convergence is thus a sufficient condition for the 
continuity of the sum of a series of continuous functions. It is not 
a necessary condition ; since different non-uniformly convergent 
series are known, which represent continuous functions in the interval 
of non-uniform convergence. 

For example, the series discussed in Ex. 2 and Ex. 3 of § 63 
are uniformly convergent in a; ^ a> 0, for in both cases 

l^r»(2^)l< when x^a>0. 

' nx na 

Thus |jB„(a;)|<6, when n>l/a€, which is independent of x. 

But the interval of uniform convergence does not extend up to 
and include x=0, even though the sum is continuous for all 
values of x. 

This is clear in Ex. 2, where = f-r- for if it is asserted 

that |i?„(a;)|<e, when rog «/, the same v serving for all values of x 
in a: g 0, the statement is shown to be untrue by pointing out that 
for X = 1 /j/, R, (x) = and thus | Rn(x) | < e> when n g i/, right through 
the interval, if e< J. 

vS^x 

Similarly in Ex, 3, where R„{x)- .. 32 , if it is asserted that 

when n^u, the same v serving for all values of a; in 
we need only point out that for Ry(x)=^^y/ifi. 

Thus when n^u, right through the interval, if €<J. 
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There is, in both cases, a positive integer for which 
when n jT r, but this integer is greater than 1/m. 

Thus it is clear that the convergence becomes infinitely slow 
as aj-'>0. 

IV. If the terms of the series are continuous in the closed interval 
{a, b)j and the series converges uniformlij in a<x<b, then it must 
converge for x — a and x = bj and the uniformitg of the convergence 
will hold for the closed interval (a, 6). 

Since the series is uniformly convergent in the open interval 
a<x<b, we have, with the usual notation, 

when m>nf^r, (1) 

the same i/ serving for every x in this open interval. 

Let m, n be any two positive integers, satisfying this relation. 

Since the terms of the series are continuous in the. closei^l interval 
(a, 6), there are jjositive numbers 7]^ and ?; 2 > such that 

when O'.J(x-a) 
and |^n(^’) ~ <^«(^)| <' 3 t, when 0 (x - a) 

Choose a positive number ?] not greater than 7 ;^ or and let 
0 (x-a) _'=r}. 

Then !«„(«) - ««(«)! 


<‘3^ +^6' -Hit 

<t, when ‘m>n si: ( 1 ^) 

A similar argument shows that 

|5,„(6)-5„(6)|<6, when m.>n .1 (3) 


From (2) and (3) we see that the series converges for x^-a and 
x = b, and, combining (1), (2) and (3), we see that the condition 
for uniform convergence in the closetl interval [a, b) is satisfied. 
If the terms of the series 

u^{x) + 4- 7/3(2:) + ... 

are continuous in (a, h), and the series converges uniformly in every interval 
(a, fi), where a <a < j] <b, the series need ?iot converge for x — aovx — b. 

E.fj. the series 1 -{- 2 x + .‘lu - . 

converges uniformly in ( - a, a), where a < 1, but it docs not cton verge for 

X ~l (»r .V -\. 

However we shall see that in the. cusr of t he I’owi'i Series, if it converges 
for X - a or :r b, the iiriiionn couviTgenee in (n, //) t'it.cnd.-. i3j> to ft. or b, a.s 
the case may be. (Cf, ^ 72 . | 

Hut this pro])crt\ is not inie in general. 
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The series of continuous functions 

may converge uniformly for every interval (a, ft) within (a, />), and converge 
for X a or x -by while the range of uniform convergenccj docs not extend up 
to and include the point a or b. 

Ejj. the series x + !.x^ - + I + lx" - ] r* -h ( 1 ) 

formed from the logarithmic series ^ 

( 2 ) 

by taking two consecutive ])ositive terms and then one negative term, is 
convergent when - 1 < x '_. 1, and its sum, when x — i, is .v log 2.* 

Further, the series (2) is absolutely convergent wlicn lxj<-: 1, and therefore 
the sum is not altered by taking the terms in any other order. (Cf. § 22.) 

It follows that when |x| < 1 the sum of (1) is log (1 tx), and when x — 1 its 
sum is ;j log 2. 

Hence (1) is discontinuous at x-- l and therefore the interval of uniform 
convergence does not extend up to and inchuhi that point. 

69. Uniform Convergence and the Approximation Curves. Let a series of 
continuous functions be uniformly convergent in (a, b). 



Then we have, as before, 

I - s„(x) I < t, when //i> n ^ i', 

the same e serving for all values of x in the interval. 

In particular, | 1 < t, when m> r, 

and shall suppose i* the smallest positive? integer w'hieli will satisfy this 
condition for the given t aiul every x in the interval. 

Plot the curve i/--ii,.(x) and the two parallel curves y -av(x) ±iy forming a 
strip (T of breadth 2^, whose central line is y--6*,.(x). (Fig. Kl.) 


*Cf. Hobson, F/a/ic Trigonomtiry (7th ed., 1928), 251. 
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All the approximation curves y—s^(x), m> v, lie in this strip, and the curve 
y =/(^)> where/(a;) is the sum of the series, also lies within the strip, or at most 
reaches its boundaries. (Cf. § 66 (ii).) 

Next choose t' less than c, and let the corresponding smallest positive integer 
satisfying the condition for uniform convergence be Then i/' is greater 
than or equal to i\ The new curve y=Sv'(x) thus lies in the first strip, and 
the new strip tr' of breadth 2c ^ formed as before, if it goes outside the first 
strip in any part, can have this portion blotted out, for we are concerned only 
with the region in which the approximation curves may lie as m increases from 
the value v. 

In this way, if we take the set of positive numbers 

€> c' > , where lim €(<) = 0, 
and the corresponding positive integers 

v=v'^v" , 

wo obtain the set of strips cr, (/, (r", ... 

Any strip lies within, or at most reaches, the boundary of the preceding 
one, and their breadth tends to zero as their number increases. 

Further, the curve y—f{x) lies within, or at most reaches, the boundary of 
the strips. 

This construction, therefore, not only establishes the continuity of the sum 
of the series of continuous functions, in an interval of uniform convergence, 
but it shows that the approximation curves, as the number of the terms 
increase, may be used as a guide to the shape of the curve for the sum right 
through the interval.* 

70. 1. A sufficient Condition for Term by Term Integration of a 
Series whose Terms are Continuous Functions of x When the 
series of continuous functions 

w 1 (a;) + ^2 (^) + ^3 (^) + • • • 

is uniformly convergent in the interval (a, 6), we have seen that 
its sum, f{x)^ is continuous in (a, h). It follows that f(x) is 
integrable between Xq and when a ^ Xq<x^ b. 

But it does not follow, without further examination, that the 
series of integrals 

I + 1 U 2 {x)dx-\-\ u^{x)dx + 

•^'0 • f'O •^•'0 

is convergent, and, even if it be convergent, it does not follow, 
without proof, that its sum is j f{x)dx, 

J .'0 

*Of course the argument of this section applies only to such functions as can be 
graphically represented. 
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The geometrical treatment of the approximation curves in § 69 
suggests that this result will be true, when the given series is 
uniformly convergent, arguing from the areas of the respective 
curves. 

We shall now state the theorem more precisely and give its 
demonstration : 

Let the functions u^(x)y U 2 {x), u^ix)^ ... he continuous in (a, b), 
and let the series 

Uy^{x) -\'U2(x) +U2(x) -f... 

he uniformly convergent in (a, h) and have f(x) for its sum. 

Then 

Cxi Cxi p, fx, 

I f{x)dx—\ u^{x)dx+\ U 2 (x)dx-\-\ U 2 {x)dx'^... , 

^ Xq J Xq Xo •' .' 0 

where a^XQ<x^-^b, 

Let the .arbitrary positive number e be chosen. 

Since the series is uniformly convergent, we may put 
f(x)=s^{x)+Rr,ix), 

where when n^v, 

the same v serving for all values of x in (a, b). 

Also f{x) and Sn(x) are continuous in {a, b) and therefore 
integrable. 

Thus we have 

Cxi Cjc^ C^i 

I f{^) ~ I ^n(^) I -^n(®) 

J Xo ^0 ^9 

where a^XQ<x^^b, 

Therefore I f f{x) rfx - f dx 1 = | J?„(x) dx 
' J To J To I I 




b-a 



<e, when n'^v. 

But 

1 Sn(x)dx — 

n Tx, 

^ u/z)dx. 


J To 

1 Jto 

Therefore 

Cx\ w 

J To 1 ^0 

^(x) dir I < e, when n ^ 


Thus the series of integrals is convergent and its sum is I f{x) dx. 

Jxo 
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CouoLLAKV T. LH confinitntfs in (a, h) 

and the series u ^(x) + n 2 {x) + Uq(x) + . . . 

cary^^e uniformly iof{x) in (a, b). 
the series of integrals 

j i(:r) dx + 1 U 2 {^) + i dx -I- . . . 

•'Xo ‘'iTo ^ Tq 

converges uniformly to | f(x)dx in (a, 6), when a ^ Xq<x 6. 

This follows at once from the argument above. 

Corollary II. Let n^(x), ^ 3 (^)> •••be continuous in (a, b) 

and the series u^ix) +?« 2 (a:) +?( 3 (*) + ... 

converge uniformly to f{x) in (a, b). 

Also let g(x) be hounded and inte^rable in {a, b). 

Then | f{x)g{x) dx=^\ t(n{^)g{x) dx, 

J J o I ^0 

where a iUa:o<a; C 6, and the convergence of the series of integrals is 
uniform in (a, b). 

Let the arbitrary positive number e be chosen, and let M be 
the upper bound of \g(x)\ in (a, 6). 

r. 

Since the series ^n^ix) converges uniformly to f(x) in (a, 6), 
1 

we may put f{x) =^sj,x) +Rn{x), 

where 

the same v serving for all values of x in (a, 6). 

Therefore we have 


where 


Cx Cx Cx 

f{z)g{x)dx==\ s„{x)g{x)dx + \ R„{x)g{x)dx, 

J To J Xq J To 

Or ^ Xq<x ^ b. 

Thus j I /(a;)(/(a:)(ia:- I s„(.T)^(a;)da:j = j | R„{x)g{x)dx\. 
-^JTO *'J'0 I 

And f(^)9{^)^^-^\ u^{x)g{x)dx\ 

1 J 0*0 I J .ro 1 


<e, when 

which proves our theorem. 
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It is thill Iho^o }()j,s cjhi )><» as lunriv 

times as we w isli. 

Ex. 1. To prove that 


log (1-2?/ cos X -\- y^) fix 0, wlien \y \ < 1 ,* 


We know that 

y ~ cos X 


- TT log y^, -when | ?/| > 1 . 


, — - COS X ~ y cos 2x - y’^ cos 3a: + . . . , 

1 - 2/y cos .T m/ 


( 1 ) 


when I // 1 < 1 . 

Also the series (1) converges uniformly for any interval of y within ( - 1, 1) 
(§07.1), 

Therefore — 2 ^!/ “ - ^ cos nx rZy, when |y| < 1. 

Jo 1 " cos x-{-y^ I J (j 

Therefore J log (1 - 2y cos a; + ?/) ~ when |?/| < l.f (2) 

1 

But the series (2) converges uniformly for all values of a;, when \y\ is some 
positive number less than unity (§67. 1 ). 

( IT -J/H 1* TT 

log ( 1 - 2;/ cos X + y“)(lx = - Z ■ cos nx dx, when |y| < !• 

•0 ' 1 ^ Jo 

Tlierefore log ( 1 - 21/ cos x-\-iJ^)dx- 0, w'hcn ly | < 1 . 

J() 

But I*" log ( 1 - 2y cos x -t- y-)dx - 1 j^log y} + log ^ 1 - ^ cos ar + ^ J dx. 

Therefore 1 log (1 -2// cos x -{'y^)dx — Tr log y^, when |?/| > 1. 

Jo 

Ex. 2. Prove that, if m is a positive integer, 

fTT ym y-m 

cos mx log ( 1 - 2y cos x + y‘^)dx — -rr ’ — or - tt 
j Q ?n 7fi 

according as | y | < 1 or | y [ > 1 .J 


*It follows from Ex. 4, p. 131, that we may replace the symbols <, > by g 
and ^ respectively. 

jlf X is not zero or an even multiple of tt, tlie scries on the right-hand of (2) 
converges when y - 1 . 

It follows from Abel’s Theorem on the Power Scries (§ 72, VII) that 

T rtfiQ TtX 

I log 2(1 - cos a;) — -i) » when xj£0 or 2r7r. 

Again, if x is not an odd multiple of tt, the scries on the right-hand of (2) converges 
when y = - 1 . 

Then, as above, wo have 

i log 2(1 + cos a;)- i:( when x^{2r + \)Tr. 

1 n 

}It follows from Ex. 5, p. 131 that those results hold also for | y | = 1. 
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70. 2. Thp following extension of the theorem in the j)receding section is 
sometimes useful. 

71 

Let n 2 (x) ...he functions infegrable in {a, b) and let = ^ Wr(^) 

f{x) = 2 Uf(x), 

1 

Thus if (i) f(x) is iniegrable in (a, h), and (ii) the series converges uniformly to 
f{x) in (a, c), where c is any number between a and b, and (iii) is uniformly 
bounded in (a, b), 

f{x)dx='^\ u^(x)dx. 

}a 1 Ja 

Since the sum s„(x) is uniformly bounded in (a, b), there is a positive number 
K (independent of x and n), such that 

l»n(*)l<-K^ 

for every x in (a, b) and every positive integer n. 

Let the arbitrary positive number « be chosen, and let c be taken so that 


Then ^ f(x)dx-^ Sn(x)dx^\^ (f(x)-s^(x))dx’\-^ f(x)dx s^(x)dx. (1) 
:a Ja Ja Jc Jc 

And I J V<a:)dx - £ a„(x)dx[ \f(x) - «„(*)ldx + £ l/(x)|clx + £ | s„(x) I'dx. (2) 

But I s„(x) 1 < K. 

Therefore |/{x) ) = [ lim «„{a:) | ^ K\ 

ft — ^ j: 

But the series converges uniformly in (a, c). 

Thus there is a positive integer r, such th.at 

|/(x) -«„(x) I < 2 ^^- '•> 

the same v serving for all values of x in (a, c). 

It follows from (2), that 

!£/(x)dx - S £ Ur(^)dx I < 2 ^- 0 ) (® - “) + - e) A', 

< 


when w = r. 

Thus, under the conditions stated in the theorem, ' 

f& ^ Ch 

\ f(x)dx = '^\ Ur(x)dx. 

Ja 1 Ja 

This may be extended as follows: 

Let the integrable function f(x) be the sum of the series of integrable functions 
u^(x), u^ix), ... and let this series converge uniformly in a^x^b, except for a 
finite number of sub-intervals y the sum of whose lengths can be made less than any 

given number. Also let s^(x) = 2 be uniformly bounded in (u, h). 
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Then 


f* - * ffc 

f(x)dx — 'Z\ u^(x)dx* 

.’a I .'a 


71. A sufficient Condition for Term by Term Differentiation. 

If the series Wi(a:) +^3(0;) + ... 

converges in (a, 6) and each of its ter'n%s has a differential coefficient^ 
continuous in (a, b), and if the series of differential coefficients 
Ui(x) -\-uf(x) + ... 

converges uniforrrdy in (a, 6), then f{x)^ the sum of the original series^ 
has a differential coefficient at every point of (a, 6), and 
r{x) = Uy^{x) ^uf{x) +W3'(x) +... . 

Let <l>{x) = u^* (x) -\-uf(x) -{-uf (x) +... . 

Since this series of continuous functions converges uniformly 
in (a, 6), we can integrate it term by term. 

Thus we have 


I <l>(x)dx=[ uf{x)dx-\-\u 2 (x)dx-\-\ uf {x)dx , 

•'Xo J JCq J Xq J Xq 

where a-^x^Kx^'^b, 

Therefore 1 if)(x)dx = [ui(xi) - tii(iro)] +[^^ 2 (^ 1 ) “ ^< 2 (^ 0 )] + ••• • 

J To 

f(Xi) = Ui{xi) +U2{xj) +M3(a:i) + ... 

f ("o) ~ (*o) +*^2 (^0) ^^3 (^0) +•••• 

\\l,{x)dx^f(x^) -f{Xo). 

j Xn 


But 

and 

Therefore 


Now put 


= x and Xi — x-\-^x, 


Then, by the First Theorem of Mean Value, 
<l>(S)Ax -f(x + Ax) -f{x), 
where x s f ^ x + Ax. 


Therefore 


f(x+Ax)-f(x) 
• 


♦Cf. The Mathematical Gazette, 13 (1927), 438. In this paper by the author on 
“ Term by Term Integration of Infinite Series'” further information on this subject 
will bo found ; and a proof is given of the theorem due to Arzela (1885) that when 
the series of integrable functions ... converges to the intcgrable function 

f{x), and the sum i^<ef(a;) is uniformly bounded in (a, b), then 

^ fft * fft , 

S{x)(lxr=:i\ u^{x)dx. 

.'a ^ . a 
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JUit lim 0(f) -</>(*/’), 

A.. ‘0 

since is continuous in (a, b). 

Therefore f{x) has a differential coefficient f'{x) in (a, b), 


and f'{x) = <j>(x) 

( x ) +112 (■>') +*'3 (^0 +••• • 

It must he rememhered that the conditions for continuity, and 
for term by term differentiation and integration, which we have 
obtained are only sufficient conditions. They are not necessarij 
conditions. We have imposed more restrictions on the functions 
than are required. Rut no other conditions of equal simplicity 
have yet been found, and for that reason these theorems are of 
importance. 

It should also be noted that in these sections we have again 
been dealing with repeated limits (cf. § 01), and we have found 
that in certain cases the order in which the limits are taken may 
be reversed without altering the result. 

In term by term integration, we have been led to the equality, 
in certain cases., of 

I lim.s*,, (j^)r/.r and lim I 


Similarly in term by term differentiation we have found that, 
in certain cases. 


lim lim ( 
are equal. 


s„(a:+7i)-,%(x) 
h 


and lim 




72. The Power Series. The properties of the Power Scries 
aQ-^a^x-\-a.^x^ -f ... 

are so important, and it offers so simple an illustration of the results we have 
just obtained, that a separate discussion of this series will now be given. 

I . If the series + 

is convergent for x = Xq, it is absolutely convergent for every value of x such that 
\x\<\xq\. 

Since the series is convergent for there is a positive number M such 

that 1 a„a:o” I < il/, when n 


But 
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Therefore if ~ =c < 1, the terms of the series 

I ^0 I 

\a>^\-\-\a^x\ + \a^x^\ + ... 

are less than the corresponding terms of the convergent series 

M{\ + c + c® + 

and our theorem follows. 

II. If the aeries does not converge for it doe^ not converge for any value 

of X such that | a; | > \ Xq\, 

This follows from (I), since if the series converges for a value of x, such that 
|a; I > \Xq\, it must converge for- 

III. It follows from (I) and (I I) that only the following three cases can occur: 

(i) The series converges for a; --0 and no other value of x. 

E.g. 1 -t- 1 ! a: + 2 ! wC“ + 3 ! -h - . . , 

l+a; + 22x2 + 3»x3 _ 

(ii) The series converges for all values of x. 

E.g. 1 +* + ^, + .... 

(iii) There is some positive number p such that, when | a: | < p, the series 

converges, and, when | a: ) > p, the series does not converge. 

E.g. X - ^x^ 4- Ja:^ - . . . . 

The interval - p<x< p is called the interval of convergence of the series. 
Also it is convenient to say that, in the first case, the interval is zero, and, in 
the second, infinite. It will be seen that the interval of convergence of the 
following three series is { - 1 , 1 ): 

1 +a- + a:2-f- ... , 


, X X“ 

^ + J2+22‘^ ' " 

But it should be noticed that the first of these does not converge at the ends 
of the interval; the second converges at one of the ends; and the third con- 
verges at both. 

In the Power Series there cannot be first an interval of convergence, then 
an interval where the convergence fails, and then a return to convergence. 

Also the interval of convergence is symmetrical with regard to the origin. 
We shall denote its ends by L', L. The series need not converge at L' or L, 
but it may do so; and it must converge within L'L. 

IV. If the series converges for a value of x 0, then the sequence 

I ) 1 

l®lf’ ••• 

_ I 

is bounded above: and if lim la„p'--P>0, the interval of convergence is 

n ->oo 

<x <^ . If lim |a^ |« =0, the series converges for all values of x. 

M n-**-Q0 
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We are given that the series converges for some value of a; ^ 0. 

Then, as in (I), there is a positive number M, which we may take greater than 
unity, such that \a^x^\ <M, for all values of n. 
i M 

Thus I for all values of n, and the given sequence is bounded 

I ® I 

above and below. 


By § 17. 2, lim |o„|" exists. 


Now let 


lim |a„|"=/x>0. 

n->oo 


Take any x for which |x| < l//jt, and choose a definite point Xq between |a:| 
and 1//X. 

Then /i,< l/ajo, and, from the properties of the upper limit of indetermina- 
tion, there is a positive integer i', such that 


Therefore 


|a„|w<— , when n^v. 
\a^XfP\<ly when n — 


And |o„a:«| = |a„io«(xj-| 

I *0 1 

< — <1, when i . 

Thus the series '^a^x^ converges absolutely when Ja:| < l//i. 

Again, take any x for which \x\ > l//x. 

1 1 

Then | h> i — :, for an infinite number of values of n. 

I® I 

Thus \a^x^ 1 > 1 for an infinite number of values of w. 

And the series cannot converge when |a;|> l//ut. 

It follows that when /x > 0, the interval of convergence of the series is 

- l/jut<a;<l/fi. 

i 

Finally let lim |a„|”=0. 

n-^oo 

Take any value of x other than zero. 

Then, by the properties of the upper limit of indetermination, there is a 
positive integer v such that 

1 1 


Thus I < when n ^ r, 

and in this case the series converges for all values of x. 

Returning to the notation of (III), we now show that 

V. The series is absolvlely convergent in the open interval -p<x<p» 
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VI. The series is absoliUely and uniformly convergent in the closed interval 
+ 8, where 8 is any assigned positive number less than p. 


Pia. 14. 

To prove (V), we have only to remark that if N is a point where - p < Xq < p, 
between N and the nearer boundary of the interval of convergence, there are 
values of x for which the series converges, and thus b 5 (I)it converges absolutely 
for x=Xq. 

h; 1 1 1 1 — 

[L Wi O M N L 

FIO. 15. 

To prove (VI), let M\ M correspond to x= -p-t 8 and x=p~ 8 respectively. 
We now choose a point N (say Xq) between M and the nearer boundary L, 
The series converges absolutely for x=Xo, by (V). 

Thus, with the usual notation, 

I ®n®o" I + I I + when n S i-. 

But |a„x" l + |o„^.iX«+» | + ... 

is less than the above for every point in M'M, including the ends M\ M, 

It follows that our series is absolutely and uniformly convergent in the 
closed interval (M\ M),* And the sum of the series is continuous in this 
closed interval. 

It remains to examine the behaviour of the series at the ends of the interval 
of convergence, and we shall now prove AbeFs Theorem:! 

VII. If the series converges for either of the ends of the interval of convergence^ 
the interval of uniform convergence extends up to and includes that point, and the 
continuity of f(x), the sum of the series, extends up to and includes that point. 
This follows at once from Abel’s test for uniform convergence given in § 67. 2. 
Let the series converge for the end p of the interval of convergence. 

Then in Abel’s test, take and . (Cf. Ex. 1, p. 160.) 

We thus establish that the series 

aQ+aiX + aga;*^-... 

converges uniformly in this case in 0 ^ x ^ p. 

But we know from (VI) that the series is uniformly convergent in 

when 8 is any positive number less than p. 


♦When the interval of convergence extends to infinity, the series will be absolutely 
convergent for every value of x, but it need not bo uniformly convergent in the 
infinite interval. However, it will be uniformly convergent in any interval ( - 6, i), 
where b is fixed, but may be fixed as largo as we please. 

E.g. the exponential series converges uniformly in any fixed interval, which may 
be arbitrarily great, but not in an infinite interval [cf. § 65]. 
t Journal filr Math., 1 (1826), 311. 
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Jt follows Uuit the series is luiironiily convergent in the inter\Ml 

--/>-! ti'V.ry.p. 

And that /’(.r), tlic sum of the series, is coiitiimoiis in this closed interval. 
In }3articular, when the series converges at :v:--p, 

lim f{x)- + + ^ ' 

x->p - 0 

In the case of the logarithmic series, 

log (1 +x)=^x~ix^ + Ix^ - ... , 

the interval of convergence is - 1 < a: < 1. 

Further, when a;=l, the scries converges. 

It follows from Abel’s Theorem that 

lim log(l+a;) = l - J + J- ... , 

.c - >1 

i.c. log 2 = 1 - 4-i ~ ... 

Similarly, in the Binomial Scries, 

/I X.,, , m(m -l) „ 

(1 +x)”* = l +mx+ 2 ^ ^ » 


when - 1 < a; < 1 . 

And it is known* that 


1 +m + 


- 1 ) 


2! 


+ ... 


is conditionally convergent when - 1 < m< 0, and absolutely convergent when 

m>0. 


Hence 


X- >l ^ * 

, mlm-l) 

i.e. 2"» = l+m+ ----g,-- +... , 

in both these cases. 

On the other hand, if we put a: = 1 in the series for (1 we get a series 

which does not converge. The uniformity of the convergence of the series 

1 -x-f-x* - ... 

is for the interval -l^x^ly where I is any given positive number less than 1 . 


VIII. The intervals of convergence of the series 

tto + ttiiP + ^2^’^ + + • • • 

and +2a2a; + 303x2 + ... 

are the some.f 


*Cf. Chrystal, Algebra, 2 (2nd ed., 1900), 131. 

tif we know that lim exists, this result follows immediately from the 

I On I 

ratio -test for convergence, since in both series 

lim I — I < 1> when | x | < lim I I . 

1 j w-*.ao 1 ^n+l I 
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i'Voiii fIV'), i( vOIj })(* tfiMt \v(* only prove tljat. 

1 ( 
lin) .‘Hid iini 

n * fi V -fjj 

arc the sarm*. This is a special ease of the theorem established in ^ 17 . 3 , 

1 

since lim — 1. 
n— ><» 

Or we may proceed as follows: 

We are given that 

|aj + 

converges when | .r | < p. 

Take Xq so that | | < < />• 

rpi 1 2 ' X 3 I a: 

Xq Xq ' Xq ^0 I ^0 ; 

is convergent, because the ratio of the term to the preceding has for its 

limit ! ^ L which is less than unity. 

! ^0 I 

If we multiply the different terms of this series by the factors 

|ai.ro|, IrtaXo^..., 

which form a bounded sequence (by V), it is clear that the series which we 
thus obtain, namely 

|ai 1 + 2 I 022^1+3103x2*1 + ... 
is convergent when | x‘ | < p. 

We have yet to show that this last series diverges when | x | > p. 

But if it converges when x---|xo|, where |2:ol>p, the same would hold 
for the series 

I OiXq I +2 I 02 ^ 1+3 I flsV 1 + ••• 

and also for the series 

|aixJ + |o22-oN + l« 3 VI + --‘ » 

since the terms of the latter arc not greater than those of the former. 

But this is impossible, since we are given that the interval of convergence of 
the original series is - p < x < p. 

It follows that the series 

Qq + OjX + OgX* + 03X2 + . . . 

and the series + 2022* f 803X2 + . . . , 

obtained by differentiating the first term by term, have the same interval of 
convergence. 

IX. Term by term differentiation and integration of the Power Series. 

Let the power series 

Oo + aiX + a22^^ + --* 
have - p < X < p for its interval of convergence. 

Let its sum be/(x) in this interval. 

It follows from (VI) and § 70 that 

\ f(x)dx-aQ(x - Xq) + S (x when - p < Xq < x < p. 
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Also from (VIII) and § 71 we see that 

/'(x)=ai + 2aaa? + 3a83?* + “- * 

wliere x is any point in the open interval -f)<x<p, and these integrations 
and differentiations ihay be repeated any number of times. 

73. Extensions of Abel’s Theorem on the Power Series. 

I. We have seen in § 72 that if the series 

ao + ai + a2+... 

converges, the Power Series 

aQ + a^x + a2X^-\- ... 

is uniformly convergent, when 0 x ^ 1; and that, if 

f(x) =aQ + a^x + + . . . , 

lim /(x)=Oo + ai + a 2 + ... . 

x->l —0 

The above theorem of Abel’s is a special case of the following: 

ao 

Lei the series 2] «n converge^ aivd Uq, he a sequence of positive numbers 

0 ’ . 
such that 0^ao<ai <02 ... . Then the series is uniformly con- 

00 ^ CO 

vergent, when t^O, and if f(t) — \ a^e we have lim f(t) = 2) 

0 f->+0 0 

This results immediately from Abel’s test of § 67. 2 (cf. Ex. 3, p. 150). 

00 

II. In Abel’s Theorem and its extension stated above, the series 2] «n 

0 

supposed convergent. We proceed to prove Bromwich’s Theorem dealing 
with series which need not converge.f In this discussion we shall adopt the 
following notation: 

S<n = ^0 "i" ^n» 

and we write for the Arithmetic Mean of the first n terms of the sequence 
^o» ^2» ••• • 

Thus o- ^ ^ 1 . 

^ n n 

CO 

It can be shown (cf. § 102) that, if the series 21 converges and its 

u 

sum is 5, then, with the above notation, lim (r„=s. But the converse 

?i— ►» 

does not hold. 


♦If Oq, «!,... are functions of x and the scries 2) converges uniformly to F(x) in 

0 X 

a given interval, it follows from Abel’s Test of § 67. 2 that lim 2) converges 

<-♦+0 0 

uniformly to F(x) in this interval. 

fMath, Annalen, 65 (1908), 350. See also a paper by C. N. Moore in Bull. Amer. 
Math. Soc. 25 (1010). 2.58. 
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. ^ 

The sequence of Arithmetic Means may converge, while the sum 'Z (^n ^ 

converge.* ^ 

Bromwich's Theorem. Let the sequence of Arithmetic Means o-^ for the 

eo 

series 2 dn converge to cr. Also lei he a function of t with the following proper- 

0 

ties, when t > 0: 


(a) inlAXI<A^t ( 

V ^ 


p, q any positive integers; K, a positive 
number independent of p,q and t j 


(P) lim nu^=0, 

71— >00 


(y) lim M„ = l. 
i-^+0 

00 

The7i the series 2 ct^u^ converges when ^ > 0, and lim 2 

0 l-v+O 0 

W e have ~ 

/Si 1 — 2^q = Sj — Sq = ttj, 

/S 2 ” S/S'j ~f* £)q —S 2 — 

/S 3 ~ 2 /Si 2 + /Si =.93 - 52=^^3» etc. 

Thus 

2 a„u„ = <So“o + (*’i - 2So) Ui + (Sj - 25, + So) «J + . . . + (S„ - 2S„_i + 5„_o) u„. 
Therefore 


I “n“n = So -^*“0 + 5, A*it, + . . . + 5„ A*«„ + 25„»„+, - 5„m„+s - 5„_xM„+i. ( 1 ) 
But the sequence of Arithmetic Means 

e^i> ^3> 

converges, and lim (r„ = (r, 

n—>M 

It follows that there is a number C\ not less than |ir|, such that 
I 1 < (n 4- 1)^ for every integer w. 

Also from ( P) it is clear that 

lim (5„M„+i)=lim (S„«„+,)=lim (5 „_,m„+,)=0 (2) 

71— >J3 71- >00 n~*-Xi 


*lf = ( - 1 )w, n r' 0, it is obvious that lim <r„ = J, and the series 2 ®n i® eon- 

II— ►« 0 

vergent. But see the Hardy <Landau Theorem, § 102, II. When lim<r,j = <r. the 

00 t II — ►x 

series 2 i® often said to be ^^summahU (C, 1 )” and its sum (C, 1 ) is said to be er. For 
0 

a discussion of this method of treating series, due to Ceskro, reference may be made 
to Whittaker and Watson’s Course of Modern Analysis (5th ed., 1928), p. 155. 
Knopp, loc. cit., English transl., Ch. XIII. 

Hobson, loc. ext., 2 (2nd cd., 1926), Ch. I. 

Also see below, §§ 101-103, 108. 

is written for (Wn ” +w„^. 2 ). Since all the terms in the series 

X 

2 w I A*//„ I are positive this condition (a) implies the convergence of this series. 
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Further, the series 2 (w + 1) | A® | converges, since, from (a), the series 
0 

n I I converges. 

Also I I < C(n-hl) I AXI- 

Therefore the series X converges absolutely. 

0 

It follows from (1) and (2) that 


ia„»„ = VS„AX (3) 

0 0 

Taking the special case «! = ag “ • • * ~ 

Tj 

we have >9^ = w + 1 and Wo = + 1 ) A^?/„ (4) 

0 

Thus, from (3) and (4), 

^“n“n -«^"o = S (-Sn “ (» + IM A=M„ (5) 

(J 0 


Now lim =(r. 

w + 1 

Therefore, to the arbitrary positive number c, there corresponils a positive 
integer v such that 

Thus 1 - (n -f l)o-| < ^ (w + 1), when n ^ r. 

Also \Sn\<{n+l)Cf for every positive integer, and \it\%C, 

It follows, from these inequalities and (5), that 


0 0 y 


0 

0 „ 

< 2Cl{n + 1)1 AXI 1 ("+ 1) 1 

(6) 

But 

|(n+l)|AXI<2i«|^XI 



< 2K, by (a) 

(7) 

And 

lim A*a„=0, since lim w„~l, by (y). 
i— >-+0 t — 



It follows that, V being fixed, there is a positive number >; such that 

I^XI< 2 ,,(;, + l)C’ 0<<S); and n:Zv-l (8) 

Thus from (6), (7) and (8), we see that 

X, 

1 S - (tUq 1 < ic + Jc < €, when 0 < ^ ^ >/. 

0 

Therefore lim ( ^Ldn'^n ~ ^o) = 

.» 

And, finally, lim 

since, from (y), lim Wq=1. 

t->+o 
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III. Lei the sequence of Arithmetic Meam for the series converge to (r, 

a: 

and let he e-»( (or e-"®'). Then the series converges, when t > 0, and 

r *> 

lim '^a^u^~(r, 
t — ► "i" 0 0 

This follows at once from Jiromwich’s Theorem cibove, if c - (or satisfy 
the conditions (u), (/i) and (y) of that theorem. 

It is obvious that (fi) and (y) are satisfied, so it only remains to establish 
that (a) is satisfied. 


(i) Let 

A 

« 

!l 

Then 

= e-„((l _e-()2. 

Therefore is 

l)Ositive. 

Also 

1 1 

= MH„, ,. -(« + !)», 

Therefore 

Aa|A“a„| --e-f, and the condition (a) is satistied. 

(ii) Let = 

, />o. 

In this case 
where 0<0 <2.* 

l■^;='(4(/^ } ())H^-2t), 


Therefore the sign of de})cnds upon that of (4(/H-0)“/‘‘* -2/). 

It follows that it is positive or negative according as 
2{n-\-0)t- v'(20:"0. 

Also (’‘ + 0)>V(W '' ^V(20’ 

and 

Therefore cannot change sign more than three times for any positive 

value of /. 

But it follows at once from the equation 

( 4(71 + 0)H^ - 2t) 

that a positive number, independent of t, can be assigned such that 
is less than this number for all values of n. 

Hence K can be chosen so that the condition (a) is satisfied, provided that 
the sum of any seciuence of terms, all of the same sign, that we can choose 
from is less in absolute value than some fixed positive number for 

all values of t. 

Let i::]7iA®7i^ be the sum of such a set of consecutive terms. 

r 

*This follows from tli<‘ fart that 

where 0<0<2, provided that /(.r). f are contiimous from x to Xr2!f. 

((>f. Coursat, too. cil,, I (4‘ ed., l'.>2:ih lM.) 
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Then we have 

r 

which differs from 

r(e -f*t - c - (J-f- 1)*<) - (fi + 1 ) (c - («+ 1)‘« - e - («+2)*«) 
by at most unity. 

But, when n is a positive integer and (> 0, 

O<n{e-nH^e-in+i)H)z=2n{n-\‘O)te-in+0)H (0<e <l) 

<2(n + 0)2te-("+»)*l 
<2c-i. 

Therefore, for the set of terms considered, 

<4c“i + l. 

r 

Then the argument above shows that the condition (a) is satisfied. 

rX) 

IV. Let the sequence of Arithmetic Means for the series converge to or. 

M u 

Then the series converge when 0 <a? < 1, and, 

0 

00 

lim 

.r->l —00 

This follows from the first part of (III) on putting a:=c~*. 

CO 

V. Let the terms of the series functions of x, and the sequences of 

0 

Arithmetic Means for this series converge uniformly to the hounded function 

(r(x) in a^x^b. Then lim 2an^n converges uniformly to fr{x) in this in- 
t-^+o 0 

tervalj provided that u^ is a function of t satisfying the conditions (a), (P) and 
(y) of BromwicKs Theorem, when t>0. 

This follows at once by making slight changes in the argument of (II). 

The theorems proved in this section will be found useful in the solution 
of problems in Applied Mathematics, when the differential equation, which 
corresponds to the problem, is solved by series. The solution has to satisfy 
certain initial and boundary conditions. What we really need is that, as 
we approach the boundary, or as the time tends to zero, our solution shall 
have the given value as its limit. What happens upon the boundaries, or at 
the instant f =0, is not discussed. (See below § 123.) 

74. Integration of Series. Infinite Integrals. Finite Interval. In the 
discussion of § 70 we dealt only with ordinary finite integrals. We shall now 
examine the question of term by term integration, both when the integrand 
has points of infinite discontinuity in the interval of integration, supposed finite, 
and when the integrand is bounded in any finite interval, but the interval of 
integration itself extends to infinity. In this section we shall deal with the 
first of these forms, and it will be sufficient to confine the discussion to the case 
when the infinity occurs at one end of the interval (a, b), say x=b. 
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I. Let Uyj^x)^ ^2(^)» continvoua in (a, b) and the series ^u^(x) converge 
uniformly to f{x) in (a, h), ^ 

Also let g(x) have an infinite discontinuity at x—h and I g(x)dx he absolutely 
convergent.* 

Then ^ uf^x)g{x)dx. 

Ja )a 

CO 

From the uniform convergence of Xuf^x) in (a, 6), we know that its sum 

1 

f(x) is continuous in (a, 6), and thus bounded and integrable. 

Also ( f{x)g{x)dx is absolutely convergent, since ( g{x)dx is so (§61, VI). 
Ja Jrt 

Let ( \g(x)\dx=A. 

J« 

Then, having chosen the positive number €, as small as we please, we may put 
f(x)=sJx) + R„{x), 

where < 4t when n S r, the same v serving for all values of x in (o, h). 

f6 * 

But 1 f(x) g(x)dx BXid \ 5„(x) ^(rr) da: both exist. 

Ja Ja 

It follows that I Rf.(x) g(x)dx also exists, and that 
Ja 

f6 Cb fft 

f{x)g(x)dx = \ Sn{x)g(x)dx + \ Rn(x)g(x)dx, 

Jtt Ja Ja 

Thus we see that 

||V(*)?(*)*:- ij* «r(*)?(a:)<ia:| = | |* R„(x)gix)dx\ 

<2)^ \g(x)\dx 
< f , when n ^ r, 

which proves that the series f ( «„(*) !?(*) <te is convergent and that ito sum 
f* > • “ 

is )„/(*)?(»)*;• 


Ex. This case is illustrated by 

( 1 00 ri 2;n 

loga;log(l +a:)da:= 2 ( - 1)”“^1 ~^ogxdx 


= }n\nTif -(-;»+ 1 ).' 

« ri 1 

=2 - 2 log 2 - JT*, using the series for 


12 


* It is clear that proof also applies w'hen g{x) has a finite number of infinite 
discontinuities m (a, 6) and | g{x)dx is absolutely convergent, 
t Cf. Carslaw, Plane Trigonometry (2nd ed., 1916), 279. 
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Here the iSeries for loji(I : .n coiiver^rs iiuifornilv \u O ' . r 1, aixi 

i 1«>L: ./■ 

converges absolut<‘ly (;is a niatter of f.-iot log .r is nhvuys of the same sign in 
0 < X - \ 1), while ; l<.»g x \ - > x as x -0. 

On the otlier hand, we may still a[>})ly term hy lerm infegi'afioTi in (crtaiii 
eases when tlie aho\e ionditioiw a:e nor satislied, as will he s<M‘n from the 
following tiieorems : 

11. Ltt U^(x], ... W ('onl.iftunu-^ :f>rl po^idrr (\)\a //,'(> d'.v 

rv-nver(jr 'uriiforn>h/ h> fix) hi !h( t!iuitr<fr^/ 'nih rvdJ in. a), w/h n: fi, ■ ' (f ^ K‘. 
Further^ I'tl lyX) ■<" . hohmini •iht/ Dili ijrahU, •, n, (/», a). 

Then. \ f{x)'j\x'ihx--'F^ \ -i ,px)tj\x'\tLi\ 

‘prf>vi(l('tl tliiF i '.' /?':/• il>' \ fn'‘ (jrul \ f[ '■ i[;\x\(’x n, ;ln r'u s 1 u ) j[x)<lx 
'’nh verges. 

Let ns snpixisr tl:ir ' Oxi-./ix'.tlxienwt'Viy^'. 

In oilier words, wt.' are given iliat. tl)o rc}Kate<l Inait 
iiru I i lini ^ w'. <')] F ^o4x exists. 

Sinec tlui fnn“1i<»ns .. .tvc all ]>oMtis’e, as W'-ll asgi.r', i'l 


from tfie ooin erjenia' of 1. f- r'.g{x)‘fx tla're follows at wnee ilu' eonvergonco 
of 


i Hf'-F):nx)iLc {r 1,2,...). 


.Again, lei /{x) i Hr^{x) . ... ■. h\pr). 

'I’fam 1 IFJ^x):/{x jhx .dso eonvi rges. .oid for every iidi'ger ?i 


\ h. r]>;\x',t/ r - ;/px^'pX)'>X i g'/i.T 'f/.r (^ ] ) 

Ihd from tin* ron ■ er.:eijeo of 1 l':x\g\ t'--^ i'l h-ilows { !;;? i , w lu-n 1 1n' .arhitrarv 

iv(‘ nu!nh),‘r t- ii.iS h-.cn i ho.-.en, .i.s small as we ple.tse. t hf-re. \\ ill he a pcodlivc 
rmmhor y sur-h 1 hat 

.1/hr/mr/, u M Iff x^gi X}:Lr L ('2) 

and tills holds for /dl positive integers n. 

Lei the u})|ier hon.a.d of gh:) in {a, it - pj ho 1/. 

d'he series ^ 'h,( s') converges uniformly in f</, h ~ f). 
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K(>(>}>ini: tiic iiniutu r * \vr liMVr nbovc, will ho a positive 

■ surii I hat 

i-’;h ’ 

!i(* r s(r\ •m-.'; f(.{ uH .r !'i {tf, f. - f. \ 

'Tnas M 1 • >../ .-If/,- " 1 ■, t J r 

■ ■ ' :: ;/ ' ' 

f 


•'a io,, /iiM t},, T J t a.h ' ( J. .I'o! I li;, •• ' 


'ort. 1 [ .. 


: I'- .'u< < 1 (UII L'. . i •' 

at)'. w\,, 

: ’.•itiiiwioi’, ha,- poijitoi .I'l: ;• ;>.f v•a’.•■)^ . ho I’li:- avo ali } 

~ \» vil : i:r Ilia) i I j i!;- r ■ : : r • - M' - • • ii >' • * r s.i nio 

,'iMh'aiiii'.' il h t ht‘ o. ; •<•••.’» .<• > : i-a- i.i jv.'Siiiv 

lai F . ,1 fur ft ,- 1 -; '> . , , ir • , ‘ p. rr jr i ' > '■ 


■ hv. ?. ^l’a>^V T ho ! 

. ' -iifi il j< >ri i rri I n* 

■ • i'('a; i \ r s 


i < •.) I 

X !, , I I ■ ! . ■ ; 

I. n 1 ! ■).• .h' j't 


I 1 ' 






(It t'lh' rf /'/'•/. f/y/ ■'i{. *•' ,a. ‘f. a - .•i 'a F .« h t 


'-af'). I. 

'hi't .'Mfi-rva.i (i», ( • i".- ta-ar-i !i;- a -a. r.a*'. ra, r. 

'' tir-i. uc r,--!' 'I'.'ir' rein t aial ui tin vini .pian '• i a. 


• iiilfyor 


in lift.; 

■o-^it ivo. 

ih.;-l. 
' imiiis. 


Fu‘> 

' \ itt'ti : 

aF. 3 G 


ar, {). hi 

i.fiv ,ip;>i V 
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Further f let g{x) be hounded and integraJble in (a, a). 

Then (* f(x)g(x)dx ^ £ f* Un(x)g{x)dx, 

}a 1 

{b * 

provided that either the integral 1 2 1 wJ®) W 9 or the series 

• ft * 

2\ I Wn(^) I 1 9(^) I converges, 

.'a 

This can be deduced from (II), using the identity : 

- M„9'={M„+|«„|){sr+|sr|(-{«„+|»t„l!l!?|-KI{^+l</|}+Kl l!7l. 

since that theorem can be applied to each term on the right-hand side. 


Ex. 1. Show that J 1°+^ =S( - 1)”( x^Xogxdx 

"t (w + l)2 

12* 

Ex. 2. Show that 

TTi = I < " log * = i 

when p + 1 >0.* 


75. Integration of Series. Infinite Integrals. Interval Infinite. 

For the second form of infinite integral we have results corresponding to 
the theorems proved in § 74. 

I. Let Ui(x), U 2 (x), ... 6c continuous and hounded in x ™ a, and let the series 

X 

2 converge uniformly to f(x) in x^a. Further, let g(x) he hounded and 

integrable in the arbitrary interval (a, a), where a<a, and a may he chosen as 

large as we please ; and let \ g(x)dx converge absolutely, 

• a 

Then ( f(x)g{x)dx^^\ u^(x)g(x)dx, 

.’a I .'a 

The proof of this theorem follows exactly the same lines as (I) of § 74. 


Ex. 


p-X * f® 

— <te=i: 

.1 X 1.1 


(x-k-n 


fl* dx 

iXxHhn)’ 


This follows from the fact that the series 
1 1 




a;(a;+l) (a;+l){x + 2) 

converges uniformly to Ijxmx^ 1. 

But it is often necessary to justify term by term integration when either 


*lf p>0. Theorem HI can be used at once. 

If 0>p> - 1, the interval has to be broken up into two parts (0, a) and (a, 1). 
In the first we use Theorem I and in the second Theorem III, Or we may apply 
S 72, VII. 
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1 is divergent or ^u„{x) can only be shown to converge uniformly 

> <1 1 

in the arbitrary interval (a, a), where a can be taken as large as we please. 

Many important cases are included in the following theorems, which corre- 
spond to (II) and (III) of § 74 : 

II. Let u^(x)j U 2 (x), ... 6c continuom and positive and the series X w„(a:) row- 

1 

rcrf/c uniformly to f{x) in the arbitrary interval (a, a), where a way be taken as 
lar^7S:fis we please. 

Also let g(x) be positive, bounded and integrable in (a, a). 

Then f f(x)g(x)dx = %\ u^(x)g(x)dx, 

.'a 1 .'a 

C® 00 C® 

provided that either the integral 1 f(x)g(x)dx or the series S 1 u^{x)g(x)dx 

.'a' 1 .'a 

converges. 

Let us suppose that I f(x)g(x)dx converges. 

' n. 


In other words we are given that the repeated limit 

( a 11 

[lim ^uAx)'\g(x)dx exists. 

« ^ . a n— 1 
00 

Since the terras of the series IS^rC^) ^^re all positive, as well as g(x), in j ^ a, 
^ 1 

from the convergence of I f(x)g(x)dx there follows at once that of 

• o' 

f Ur(x)g(x)dx (r=l, 2, ...). 

.a 

Again let f(x) = u^{x) + u^ix) + . . . + u^ix) + i?„(x). 

Then I R^(x)g(x)dx also converges, and for every positive integer n 
.'a 

\ f(x)g(x)dx-'z\ ■Ur(x)g(x)dx=\ R„(x)g(x)dx (1) 

.'tt 1 .'a .'tt 

But from the convergence of 1 f(x)g(x)dx, it follows that, when the arbitrary 
Jo 

positive number c has been chosen, as small as we please, there will be a 
positive number a such that 


A fortiori. 


0<| f(x)g(x)dx<\e, 

0 < [ R„{x)g{x)dx < it. 


and this holds for all positive integers n. 

With this choice of a, let the upper bound of g(x) in (a, a) be ill. 

The series ^uj^x) eonverges uniformly in (o, a). 

1 

Keeping the number i> we have choscsn above, there will be a positive integer 
V such that 

the same v serving for all values of x in (a, «). 



Thus 


But 


0<\^ Rn(x)(j(x)dx<\i, when»£.^r. 
.'a 

0<f Ii„(x)g(x)dx<ie, 

.'n. 


and this holds for all values of w. 
Combining these two results, we have 


and from (1), 


0 < when n e, 

Jrt 

(•«> w f® 

f(x)g(x)dx-^\ Ur(x)g{x)dx<^, Vfh&ti n'^v, 
:a 1 Jtt 

C» * l-co 

Therefore f(x)g{x)dx-'^\ Ur{x)g{x)dx. 

}a 2 • ^ 

The other alternative can be treated in the same way. 

00 52 n p 

coshhxdx—'^^^ e-^^x^'^dx if 0<|6| <a. 


Ex. 1. 


52 n 


Ex. 2. J ^ e cosh ^xdx — ^^^^ ^^ dx. 

Further, the condition imposed upon u^(x)f u^(x)y ... and g(x), that they 
shall be positive, may be removed, leading to the theorem : 

00 

III. Let iti(x), W 2 (^)» •“ continuous and the series S|*^n(^)l converge uni- 

1 

formly in the arbitrary interval (a, a), where a may he taken as large as we please^ 

oo 

Also let ^u^(x) =/(a:). 

Further^ let g(x) be bounded and integrable in (a, a). 


Then ( f(x)g(x)dx=^\ u„{x)g{x)dx, 

. (I 2 J(l 


(■«> 00 

provided that either the integral X |?^n(^) I \ 9 {x)\dx or the series 

1 / 7 . 2 


2 1 (^) 1 1 I dx converges, 

1 • « 

This is deduced, as before, from the identity 

Wn£? = K + l“nl}{9'+ Ifl'l} -{“n+ I«nl)l9l “ l“n|{S'+ I?!} + l«nl l»l* 
since the Theorem 11 can be applied to each term in the right-hand side. 

Ex. 1. Show that e-^^ cos bxdx = 'Z ~ 2nC )o if 0<|6| <a. 

f® «>(-lWnr® 

Ex. 2. Show that j ^ cos hxdx = ^ - - 2 ^ 2 , j J o ® ~ dx. 


76. Certain cases to which the theorems of § 75 do not apply are covererl by 
the following test : 

V./ 

Let Uy(x), uj^x), ... he. continuous in x-:'a, and let the series ^ Uf^ix) converge 

1 

uniformly fof{x) in the. arbitrary interval (u, a), where, a nuiy be taken as large 
as we phasr. 
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Further f lei the irtiegrale 


f u^(x)dx, ( u^(x)dx, etc., 

% Ja ja 

converge, and the aeries of integrals 

I u^{x)dx + \ U 2 (x)dx+... 

Jft Ja 

converge uniformly in x^ a. 

Then the aeries of integrals 

f u^(x)dx + [ uJx)dx+ 

Ja ja 

converges, and the integral I f(x) dx converges. 


Also 

Let 


(■/) /"QO /.» 

f{x)dx = \ u^(x)dx + \ u^(x)dx-¥ 

ja Jo 

«n(®) = 1 ^i{*) 4- \ + •. . + T u^(x) dx. 

Ja Ja Ja 


Then we know that Urn 5„(x) exists in x ^ o, and we denote it by F(x). 

n— >co 

Also we know that lim 5„(x) exists, and we denote it by 0(n). 

iC—*-oo 

We shall now show that lim i^(x) and lim 0^(71) both exist, and that the two 
limits are equal. 

From this result our theorem as to term by term integration will follow 
at once. 


I. To prove lim F(x) exists. 

*— ►«) 

Since lim s^(x) converges uniformly to F(x) in x^ a, with the usual notation, 

n— ♦■oo 

we have - ®n(^)l < when n ^ r, 

the same v serving for every x greater than or equal to a. 

Choose some value of n in this range. 

Then we have lim s„(x) = G(n). 

Therefore. we can choose X so that 

<i«f when x'^>x'^X>a. 

But |F(x")-F(x')| 

^ I F(x^) - s„(x^) 1 + 1 sjx") - s„(x') 1 + I sjx') - F(x') 1 
< Jt + Jc + Je 

<c, when rf >x'^X>a. 

Thus F(x) has a limit as x-^qo . 

II. To prove lim Q(n) exists. 

n->oo 

Since lim s^{x) converges uniformly to F(x) in x *= a, 

n— >00 

I Snr(x) - Sn'(x) I < Jc, when n''>n'^ v, 
the same u serving for every x greater than or equal to a. 
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[OH. ▼ 


But lim s„(x) = (7(n). 

jr->oo 

Therefore we can choose Xj., such that 

M*) 1<K x^X^>a, 

|6'(n^)-«n*(a;)|<l€, when 
Then, taking a value of x not less than Xi or X,, 

|GK)-(?(n')| 

^ 1 0{nr)-‘8nix) I + 1 8iir{x) -8nix) | + ! 8n'(x) - O(n') 1 
<j6 + j€ + j€ 

< e, when > n' = v. 

Therefore lim 0(n) exists. 

in. To prove lim F(x) = lim 0(n). 

a?-*K» n-*-oo 

Since lim 0(n) exists, we can choose so that 
n— ►« 

I ® f* 

Z \ Uf{x)dx <l€, when 
In+r® 

00 f« 

Again 2) I u^x)dx converges uniformly to F{x) in a; ^ a. 

1 •’« 

Therefore we can choose vg so that 

I ® f* 

Z 1 Uf{x)dx <J<, when n^v^, 

|n+r« 

the same vg serving for every x greater than or equal to a. 

Choose V not less than or v^. 

foo p 

From the convergence of the integral j 2) Uj.{x)dx, we can choose X so that 

II 2 t«y(a:)<ix I < Jc, when x^X>a. 

I 00 f« I 

But 21 Ur(x)dx - F(x) I 

I 1 •'a I 

If* y 00 f« 00 f* 

= 2 «,-(»)<&+ 2 1 u^x)dx-^ \ Ur{x)dx 

\Jx 1 v+l’a I'+l a 

Ifflo I* 1 I * f* I 1 *» f* I 

S jjj + 2 I tt,<x)dr + 2 ) «rilx)*r 


<J‘ +i« 

<c, when x^X>a. 




Therefore 


lim F(a;) = 2 { Uf{x)dx = lim 0(n). 
x-*<to 1 Ja n-Mo 


IV. But we are given that the series 

«i(af) +»*(*) + ... 

converges uniformly to f{x) in any arbitrary interval (a, a). 
Therefore we have 

i f{x)dx^\ Ui(x)dx + \ Us(x)c2x + ... in x^a. 
a .'a Ja 
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Thus, with the above notation, 

^(*) = (*/(*)<**• 

It follows from 1 that I f[x)dx converges, and from III that 
.0 

.'GO /•<» *00 

f{x)dx = \ Mi(x)(ix + 1 U 2 (x)dx+ ... . 

.'a Ja Ja 
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EXAMPLES ON CHAPTER V. 

UNIFORM CONVERGENCE. 

. 1.2 

sin - sin - 

1. Let ^„(x) = ^ I.J. 

sin* - -fa? cos* - 
n n 

Show that lim0„(x)=O, when xgO, 

n-*-oo 

and lim^„(x)=2, when x=:0. 

n-">oo 

Also show that converges uniformly to zero, when x ^ Xq, where is 
any positive number. 

2. If 0(x) is continuous in the interval 0 ^ x ^ 1, show that lim x**0(x) exists 
in that interval. 

Also show that x^0(x) converges uniformly to its limit in'O x ^ Xq < 1, and 
that it converges uniformly in the interval 0 ^ x ^ 1, only if ^(1) =0. 
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[OH. 


3. Examine the oonvergenoe of the serieB 

eo 

2(nx+l)[(n+l)*+l][(n+2)»+f]* 

and by its means illustrate the effect of non-uniform convergence upon the 
continuity of a function of x represented by an infinite series. (Of. Example 
on page 144.) 

00 

4 . Show that the series Z cosech* nx is uniformly convergent in any interval 

x^Xf^, where a;Q>0. ^ 


5. Prove that the series 

is convergent for all values of x, but is not uniformly convergent in an interval 
including the origin. 


6. Prove that the series 

f »» + »***’ f 1 +»«a^’ 

are uniformly convergent for all values of x. 

X ^ 

7. If = ^ show that 2w„(a;) is uniformly convergent in any 

interval x ^ x^^ where x^ > 0. 

Also show that, if m is any positive integer, 2 { ~ ) > deduce that 

1 \wi-/ 

the convergence is not uniform in any interval including the origin. 

CO 

8. Find for what values of x the series X converges where 

1 

_ a;n _ /g-n-i 

“ (7^ + X”") 

1 1 

(a;- l)(a^-|-x”**) (x- l)(a:"+i-l-ar'<»>+i))* 

Find also whether the series is 

(i) uniformly convergent through an interval including + 1 ; 

(ii) continuous when x passes through the value + 1. 


9. Discuss the uniformity or non-uniformity of the convergence of the 
series whose general term is 

_l-(l+a;)" l-(l+x)«“i 
**"i +(i +*)» ~ 1 +(i +*)»-»' 

10. Let a 0 -fai + ... 

be an absolutely convergent series of constant terms, and let 

/#(»). ... 

be a set of functions each continuous in the interval a^x^ p, and each 
comprised between certain fixed limits, 

A^fr(x)^B, r=0.1..... 
whm il, £ are eonstants. 
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Show that the series 

«o/o{*)+«i/i(*) + - 

represents a continuous function of x in the interval 

11. Show that the function defined by the series 


V - _ 

Y w(l +nx^) 

is finite and continuous for all values of x. Examine whether the series is 
uniformly convergent for all such values. 

12. Show that if UQ{z)-hUi{x) + ... 

is a series of functions each continuous and having no roots in the interval 
a^x^hy and if 

when n^v. 

where y, v do not depend on Xy then the given series is uniformly convergent 
in this interval. 

Apply this test to the series 

l+ja + j:(r-l)~ +^(^-l)(jr-2)“, + ... , 

where 0 < a < 1. 

13. Using the inequality when 0 < x* < Jtt, 


show that if 


> then 

1 ^ 




Also show that the series ^ converges uniformly in 0 .Jtt, when 

1 

A;> 1 ; and that if, 0 — k 1, it converges, but not uniformly, in this inter- 
val of X, 

00 

14. Let the series Un{x) converge uniformly to J(x) in the open interval 

1 

a<x<:by and for every positive integer let lim where c is a point 

00 00 

of the open interval. Then the series 2 In converges, and lim f(x) — I 

1 X — >c 1 

00 

15. Let the series converge uniformly to f(x) in the open interval 

a <:x<b, and for every positive integer let lim u^{x)—aJ^ and lim u„(x) = b„, 

x-Ht-i-0 ar-»^-0 

00 00 

Then the series S converges, and lim f(x) = 2 a„, with a similar result 

1 a;-xifO 1 

for lim f(x), 
x~*d~0 

CO 

16. Let the series 2un(-^) converge uniformly to /(x) in the infinite interval 

1 00 
» ^ a, and, for every positive integer, let lim «„(«) = /«. Then S l„ converges, 
00 *-►« I 

and lim/(;r) = ^l„. 

*-►00 1 
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THE POWER SERIES. 

17. From the equation 8in“^a:=| 
show that the series ior sin'~^;r is 

1 2^ 1 Q 2!^ 

*■^2 3 ‘*’ 774 y +- 1*1 <*• 

Prove that the expansion is also valid when | x | = 1.* 

* dx 


18. From the equation 
obtain Gregory’s Series, 






tan"’^a;=a;~ + Jx®- ... . 

Within what range of x does this hold ? 

19. Show that we may substitute the series for 8in~^x and tan~^a; in the 
integrals 

and j*! 

and integrate term by term, when | a; | < 1. 

Also show that 


f * tan“^a: 


dx, 


Jo 


^1.3...2n-l 
f 2.4...2» (2n + l)** Jo 


J tan~^ 

^ + 1)** Jo ^ 


(2n+l)*’ 

and, from the integration by parts of ^ and prove that these 

series also represent 




20. If I a? 1 < 1, prove that 


i: 


' , , X* X® 

tan-1 xdx= r—h “ 0—7 + i 


1.2 3. 4^5. 6 ■"* 
Show that the result also holds for x = 1, and deduce that 
1-J-J + i+l-.. .=043882.... 

21. If |x 1 < 1, prove that 

f* , , X® X® X® 

!. log (1 +*) <^*=172 - ^ + 3T4 - •• • • 

Does the result hold for x= ±1 ? 

22. Prove that 

S * dx * x*^ 

^log(l-*)^=-2-., 0<x<l. 

( » dx x^ 

^log{l + *)^= 0<X<1. 

f* , /l+x\dx X***-! 

1, lo*(l-*j x“^^{ 2 »-l)*’ 


0<x<l. 


*When x = l. Urn = 1, but Raabe’s test (cf. Bromwich, he, cit,, p. 35, or 

Goursat, he, eU,, p. 404) shows that the series converges for this value of x. 



V] 


ARB FUNCTIONS OF A SINGLE VARIABLE 


186 


Express the mt^;ral8 

j^ogd-*)^, (]log(l+*)5 and j‘log(J-~)‘ 


as inlinite series. 
23. Show that 


1 “ i “ 7 + i^r + A “ i*r “ iV + • 




=^log(2 + V3). 

24. Prove that, when 0 ^ x ^ 1, xjlog x\ ^ e^K 
Hence show 

Qr^ 

(i) that 1 +a(x log x) + ^ (x log x)* + ... 

converges uniformly in the interval 0 ^ x ^ 1, and 

(ii) that 


25. Prove that, when a > 1, the series 

X®-1(1 -x + x*- ...) 

X** “ ^ 

converges uniformly to j-— in the interval 0 ^ x ^ Xq, where Xq < 1. 

1 T X 

Hence show that 

Xq \ <ix=2( “1)” — 

® Jo 1 + x 0 

and deduce that 

( 5^^ dx= 2 ^ when a > 1. (See also Ex. 36 below.) 

Jo 1 + x 0 w+o 


INTEGRATION AND DIFFERENTIATION OF SERIES. 

00 

26. Prove that the series 2(a«*’*‘** - is uniformly convergent in 

i 

y)f where a, p/y and c are positive and c<y. 

Verify that 

i y 00 00 fy 

2 -^e-»^®)dx=2 1 - /5c“«^)cix, 

® 1 1 

Is V 2 (ac-««* - de-«/5*)cix=2r (ac-»«» -/Jc-»^*)dx? 

Jo 1 1 Jo 

27. If it be given that for values of x between 0 and ir, 

« • i- f 1 acosx . ac082 x \ 
TCOsh<M!=2sinhas- +-p^- ...j, 

prove rigorously that 

. - « . . f sinx 2sin2x . 3sin3x ) 

rsniho*=2s«ho^ 1^. grp;?- •••/• 
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[CH. 


28. Show that if fix) = V 
1 


then it has a differential coefficient 


equal to - 


29. When a stands for a positive number, then the series 
« 1 «-»* ' ( - 1 y ar^ 

Y r ! a-2" +*^2 ’ Y ” r! 

are uniformly convergent for all values of x ; and, if their sums are/(x) and 
F(x) respectively. 


0 

r(x)=i 

0 


Id/ a-r \ 
rldx\a-^-^-{-x^r 

1 d({j-iy'a-r\ 
r\ dx\ «“"*»■ + a:®/ 


30. Find all the values of x for which the series 
c®sina; + e^® sin2a: + ... 

converges. Does it converge uniformly for these values V For what values 
of X can the series be differentiated term by term ? 


31. Let 


Un{x)=X^ \X^^~'^ _a;2n-3j ? fQP 

Wn(0)=0, 


for any positive integer greater than unity ; and 

( Wi(a:) --=a;® sin ^ for ajr-O, 

I ui(0)=0. 

uO 

Show that u^(x) converges for all values of x to /(x), where 

^ 1 

f{x)=x^ for a:50 and /(O)— 0. 

00 

Also show that J\x) is discontinuous at a;— 0; that 

1 00 

formly convergent in any interval including the origin ; and that f'(x) ~ 2] V'ni^) 
for all values of x. 


32.* Show that the series 

2*e-»^=|2^Ae -f»+i)«) 

can be integrated term by term between any two finite limits. Can the 
function defined by the series be integrated between the limits 0 and oo ? 
If so, is the value of this integral given by integrating the series term by 
term between these limits ? 


*£z. 32-38 depend upon the theorems of §§ 74-76. 
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33. If each of the terms of the series 

+%(») + ••• 

is a continuous function of a; in a; ^ a > 0 and if the series 
a;* Wi(a;)+a:*W2(a;) + ... (k> 1) 

satisfies the i^-test (§ 67. 1), then the original series may be integrated term by 
term from a to oo . 

34. Show that the series 

= 

can be integrated term by term between any two positive finite limits. Can 
this series be integrated term by term between the limits 0 and oo ? Show 
that the function defined by the series cannot be integrated between these 
limits. 


35. Show that the function defined by the series 


1 


can be integrated from 0 to oo , and that its value is given by the term by 
term integration of the series. 

36. Prove that 

fi 1 11 

Y— dx=i .“?+ (a>0). 

Jol+ic a a + 1 a + 2 

Explain the nature of the difficulties involved in your proof, and justify 
the process you have used. 

37. By expansion in powers of a, prove that, if | a | < 1, 

dr 

^ e-*(l - e-<^) ^=log (1 +a), 

tan”^(a sin a;) - ^ = Jtt sinh”^a, 

Jo 'sma; ^ 

examining carefully the legitimacy of term by term integration in each case. 


1 + ••• 


38. Assuming that 

show that 
when o>0. 


Jo(hx)=^i 


2 / 


u W 


NOTE 

A valuable collection of Examples in Infinite Series with Solutions, by Francis and 
lattlewood (Cambridge, 1928) will be found useful by the student who makes a 
special study of Infinite Series and Integrals. 



CHAPTER VI 

DEFINITE INTEGRALS CONTAINING AN ARBITRARY 
PARAMETER 

77. Ck>ntmui1y of the Integral. Finite Interval. In the ordinary 

definite integral [ (p{x, y)dx let a, a' be constants. Then the 
J a 

integral will be a function of 

The properties of such integrals will be found to correspond 
very closely to those of infinite series whose terms are functions 
of a single variable. Indeed this chapter will follow almost the 
same lines as the preceding one, in which such infinite series were 
treated, 

1. If (/)(Xy y) is a continuous function of (x, y) in the region 
a^x^a', b^y^b\ 

fa' 

then I (/){x, y)dx is a continuous function of y in the interval (6, 6'). 
J a 

Since y) is a continuous function of (x, y)f, as defined in 
§ 37, it is also a continuous function of x and a continuous function 
of y. 

Thus (f>(x, y) is integrable with regard to x. 

Let f{y) = \ <p{x,y)dx. 

Ja 

♦As already remarked in § 62, it is understood that before proceeding to the 
limit involved in the integration, the value of y, for which the integral is required, 
is to be inserted in the integrand. 

t When a function of two variables x, y is continuous with respect to the two 
variables as defined in § 37, wo speak of it as a continuous function of (x, y). 

It will be noticed that we do not use the full consequences of this continuity in 
the following argument. 
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We know that, since 0(a;, y) is a continuous function of (x, y) 
in the given region, to any positive number e, chosen as small 
as we please, there corresponds a positive number ly such that 
\<I>{X, y + Ay) - <t>{x, y)| <e, when | Ay| ^ r], 
the same r/ serving for all values of x in (a, a').* 

Let Ay satisfy this condition, and write 

Ay + %) = 1 y + Ay)<i!x, 

J a 

Then /(y + Ay) -/(y) = f y + Ay) - 0(a!, y)] dx. 

Ja 

Therefore 

I /(y + Ay) -/(y) I ^ I \4>(x,y+ Ay) - <p(x, y) | dx 

J a 

<(a'-a)e, when |Ay|^?y. 

Thus f{y) is continuous in the interval (6, 6'). 

II. If y) is a continuous function of {x, y) in a ^x^ a\ 
b^y^b\ and \fr{x) is bounded and integrable in (a, a'), then 

I ^ continuous function of y in (6, 6'). 

Let f(y) = I 0(x, y) \}r{x) dx, 

J a 

The integral exists, since the product of two integrable functions 
is integrable. 

Also, with the same notation as in (I), 

/(y + Ay) -/(y) = | [0(x, y + Ay) - <i,{x, y)] \}/(x)dx. 

J a 

Let M be the upper bound of \\l/(x)\ in (a, a'). 

Then | f(y 4- Ay) -/(y)| < Ar(a' - a)e, when | Ay| ^ rj. 

Thus/(y) is continuous in (6, 6'). 


78. Differentiation of the Integral. 

I. Let /(y)=| 0(a;, y)dx, where </){Xy y) is a continuous function 

J a 'p. . 

of (x, y) in a^x^ a', b^y ^ 6', and ~ exists and satisfies the same 
condition. 


Thenf\y) exists and is equal to | 

Ja 


l^d.. 

dy 


♦This follows from the theorem on the uniform continuity of a continuous 
function (of. § 37, p. 87). 
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Since is a continuous function of {x, y) in the given region, 

to any positive number e, chosen as small as we please, there corre- 
sponds a positive number such that, with the usual notation, 

I _?!(*.!') <., when lAjrla,. 

I dy 

the same rj serving for all values of x in (a, a'). 

Let satisfy this condition. 

Then 

/(y+Ay) - /(y) ^ f“' ij>{x, y + Ay) - ^(x, y) 

Ay Ja Ay 

+ where 0<6<1, 

Ja 3y 

^ f«' -d<t>{x, y) K r d^(x, y + 6 Ay) _ ?>t^{x, y)-| 

Ja 3y Ja L 3y 3y J 

Thus we have 

/(y + Ay) -/ (y) _ f"' 556 I I f“' T d,j>{x, y + eAy) _ d<j >{x, y) 1 

Ay J„ ’3y '1 |J„ L 3y 3y J | 

<{a'-a)e, when \Ay\?ir). 

And this establishes that lim exists and is 

r'arf, .^ 0 -:^^ ^ 

equal to J dx at any point in (6, 6'). 

Ca' 0 ^ 

II. Let f{y)= I </>(x, y)\j/(x)dx, where ^(x, y) and ^ are as in (I), 

J a 

and \U(x) is hounded and integrahle in (a, a'). 

fa' 

Then f{y) exists and is equal to J ^(p^) dx. 

Let the upper bound of \\l^(x)\ in (a, a') be M. 

Then we find, as above, that 

-^~Ay - Ely dx^Mia' - a)e. when | Ay| S ri- 

And the result follows. 

The theorems of this section show that if we have to differ- 
entiate the integral | F{x, y)dx, where F{x, y) is of the form 

J a 

<p(x, y) or 0(x, y) \}r{x)^ and these functions satisfy the conditions 
named above, we may put the symbol of differentiation under 
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the integral sign. In other words, we may reverse the order of 
the two limiting operations involved without affecting the result.. 

It will be noticed that so far we are dealing with ordinary 
integrals. The interval of integration is finite, and the function 
has no points of infinite discontinuity in the interval. 

79. Integration of the Integral. 

1 where <p{x, y) is a corUinuous function 

J a 

of (x, y) in a?^x^a', b^y^b', and ^/^(x) is bounded and integrable 
in (a, a'). 


Then 


fy Ca' Cy 

f{y)dy=-\ dx <l>i^,y)yl^{x)dy, 

^ Vo J a J po 

where y^, y are any two points in (6, 6'). 

Let 4>{x,y) = \</>{x,y)dy. 

J b 


Then we know that 


dy 


=(/>i^>y) [§49L 


and it is easy to show that ^(x, y) is a continuous function of 
(x, y) in the region a x a', b^y ::C 6'. 

Now let 9{y)— I 4>(x, y) \j/{x)dx, 

J a 


From § 78 we know that 

9'(y)^\ 

J a 


— Xl,{x)dx 


Ca‘ 


= (l>(x, y) \lf{x)dx. 

J a 

Also g'(y) is continuous in the interval (b, 6') by § 77. 

fy fa' 

9'(y)dy=\ dy \ </,(x, y) \lr(x)dx, 

Po ' Jpo Ja 

where j/q, y are any two points in (6, 6'). 

Thus I dy j 0(x, y) \j/(;x)dx 
J y© ^ a 

=^9(y)-9{yo) 

[‘h(a;, yo)]'^.{x)dx 


=r 

-- j [£ y) dy - y) dx 
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Thus we have shown that we may invert the order of integration 
with respect to x and y in the repeated integral 

I dx I F(x, y)dy, 

J a 

when the integrand satisfies the above conditions ; and in particular, 
since we may put yr(a;) = l, when F(x^y) is a continuous function 
of (x, y) in the region with which the integral deals. 

80. In the preceding sections of this chapter the intervals (a, a') 
and (5, V) have been supposed finite, and the integrand bounded 
in a^X '-~a\ b^.y b\ The argument employed does not apply 
to infinite integrals. 

For example, the* infinite integral 

roo 

f(y) = \ ye-^dx 

Jq 

converges when y 0, but it is discontinuous at ?/= 0, since /(y) = 1 
when y>0, and /(0) = 0. 

rco 

Similarly I sin iry ^ dx 

Jo 

converges for all values of y, but it is discontinuous for every 
positive and negative integral value of y, as well as for y=0. 
Under what conditions then, it may be asked, wdll the infinite 
integrals 

ra' 

I F{x, y)dx and I F{Xy y)dx, 

J a J a 

if convergent when b^y^b\ define continuous functions of y in 
(6, 6') ? And when can we differentiate and integrate under the 
sign of integration ? 

In the case of infinite series, we have met with the same questions 
and partly answered them [cf. §§ 68, 70, 71]. We proceed to 
discuss them for both types of infinite integral. The discussion 
requires the definition of the form of convergence of infinite integrals 
which corresponds to uniform convergence in infinite series. 


81. Uniform Convergence of Infinite Integrals. We deal first 
with the convergent infinite integral 

roo 

F{x, y)dx, 

J a 

where F{x, y) is bounded in the region a^x^a\ b^y^ b\ the 
number a' being arbitrary. 
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I. The integral F(x, y)dx is said to converge uniformly to Us 

value f{y) in the interval (6, V), if, any positive number e having been 
chosen, as s^nall as we please, there is a positive number X such that 


Ay)- \ F{x,y)dx 

J a 


<€, when x ^X, 


the same X serving for every y in (b, b'). 

And, just as in the case of infinite series, we have a useful test 
for uniform convergence, corresponding to the general principle 
of convergenee (§ 15) : 


II. A necessary and sufficient condition for the uniform conver- 
gence of the integral I F{x, y)dx in the mterval (6, b') is that, if 
J a 

any positive number e has been chosen, as small as we please, there 
shall he a positive number X such that 

I f F{x, y)dx j <6, when x">x'^X, 


the same X serving for every y in (b, b'). 

The proof that (II) forms a necessary and sufficient condition 
for the uniform convergence of the integral, as defined in (I), follows 
exactly the same lines as the proof in § 66 for the corresponding 
theorems in infinite series. 

Further, it will be seen that if J F(x, y)dx converges uniformly 

in (b, V), to the arbitrary positive number e there corresponds a 
positive number X such that 


F{x, y)dx\<€, when x^X, 


the same X serving for every y in (b, b')« 

The definition and theorem given above correspond exactly to 
those for the series 


uniformly convergent in a i£x^b\ namely, 

\Rn{x)\<e. when n -TzVy 

and \j,Rn(x)\ <€, when n ^ v, for every positive integer p, 
the same v serving for every value of x in the interval {a, 6). 
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82. Unifdrm Convergence of Infinite Integrals (continued). 

We now consider the convergent infinite integral 

f F(x, y)dx, 

J a 

where the interval (a, a') is finite, but the integrand is not bounded 
in the region a ^ x ^ a', b^y^V. This case is more complex than 
the preceding, since the points of infinite discontinuity can be 
distributed in more or less complicated fashion over the given 
region. We shall confine ourselves in our definition, and in the 
theorems which follow, to the simplest case, which is also the most 
important, where the integrand jF(x, y) has points of infinite 
discontinuity only on certain lines 

x=ai, a2» 

and is bounded in the given region, except in the neighbourhood 
of these lines. 

This condition can be realised in two different ways. The 
infinities may be at isolated points, or they may be distributed 
right along the lines. 


E.g. 



dx 


when* 0 ^ y ^ 5. 


(ii)j x^''^e^dx, when 0^y<l. 

In the first of these integrals there is a single infinity in the given 
region, at the origin ; in the second, there are infinities right along 
the line x=0 from the origin up to but not including y=l. 

In the definitions and theorems which follow there is no need 
for any distinction between the two cases. 

Consider, first of all, the convergent integral 

I F(x,y)dx, 

J a 

where F(x, y) has points of infinite discontinuity on x=a', and 
is bounded in a ^ x ^ a' - 6 ^ ^ 6', where a<a' - f <o'. 

For this integral we have the following definition of uniform 
convergence : 

I. The integral J F(x, y)dx is said to converge uniformly to 
its value f(y) in the interval (6, 6'), if any positive number e having 
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been choseUy as small as we please, there is a positive number 
such that 



F{x, y)dx\<€, when 0<f 




V 


the same rj serving for every y in (b, b'). 

And, from this definition, the following test for uniform con- 
vergence can be established as before : 

II. A necessary and sufficient condition for the uniform conver- 
gence of the integral f F{x, y)dx in the interval (6, V) is that, if 


any positive number e has been chosen, as small as we please, there 
shall be a positive number rj such that 



<e, when 




the same rj serving for every y in (b, b'). 

Also we sec that if this infinite integral is uniformly convergent 
in (b, b'), to the arbitrary positive number e there will correspond 
a positive number rj such that 




F{x, y)dx 


<€, tvhen 0<f 




the same tj serving for every y in (b, b')* 

The definition, and the above condition, require obvious modi- 
fications when the points of infinite discontinuity lie on x = a, 
instead of x = a\ 

And when they lie on lines x = ai, a^, ... in the given region, 
by the definition of the integral it can be broken up into several 
others in which F {x, y) has points of infinite discontinuity only at 
one of the limits. 

In this case the integral is said to converge uniformly in (6, V), 
when each of these integrals converges uniformly in that interval. 

And, as before, if the integrand F{x, y) has points of infinite 
discontinuity on x — a^, Ug, ... and we are dealing with the 

integral I F{;x, y)dx, this integral must be broken up into several 
J a 

integrals of the preceding type, followed by an integral of the 
form discussed in § 81. 

The integral is now said to be imiformly convergent in (6, b') • 
when the integrals into which it has been divided are each uni- 
formly convergent in this interval. 
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83. Tests for Uoiform Convergence. The simplest test for the 

uniform convergence of the integral I F(x, y)dx, taking the first 

Jo 

type of infinite integral, corresponds to Weierstrass’s M-test for 
the uniform convergence of infinite series (§ 67. 1). 

I. Let F{Xy y) he hounded in a^x^a', h^y^h' and integrahle 
in {a, a'), where a' is arhitrary, for every y in (6, 6'). Then the 

pco 

integral | F(Xy y)dx will converge uniformly in (6, 5'), if there is 

J a 

a function fjL [x)y independent of y, such that 

(i) p (x) ^ 0, when x^a; 

(ii) \F(x, y)\ ^/Ji (x)y when x^a and h^y^h' ; 
and (hi)! p{x)dx exists. 

J a 

For, by (i) and (ii), when x'>x' ^ a and h'^y^h\ 

I j F{x, y)da;j si| ji(x)dx, 

and, from (iii), there is a positive number X such that 
1 iu{x)dx<€, when x''>x'^X. 

J X* 

These conditions will be satisfied if x^F(Xy y) is bounded when 
x^a, and h^y'^h' for some constant n greater than 1. 

CoROLLABY. Let F{x, y)~<l)(Xy y) ^(x), where 0(x, y) is hounded 
inx^a and h^y^h\ and integrahle in the interval (a, a'), where a* 

is arbitrary, for every y in (6, 6'). Also let \f/{x)dx he absolutely 

^oo J a 

convergent. Then j F(x, y)dx is uniformly convergent in (h, U). 
Jo 

! » 

1 0 ^^ JO converge uniformly in y c? 

£z. 2. ^dx converges uniformly in 0 < y ^ 7, where 7 is an arbitrary 
positive number. 

- o cos xy J f* sin xy . f* cos xy . f" sin xy . 

Ex. 3. j, j, joT+f*=' 

uniformly for all values of y, where n > 0. 

II. Let 0(x, y) he hounded in a, h^y^ V, and a monotonic 
function of x for every y in (6, 6'). Also let \lf{x) he bounded and 
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not change sign more than a finite number of times, in the arbitrary 
interval (a, a'),* and let I \}^(x)dx exist, 

J a 

Then I y) \}/{x)dx converges uniformly in (fr, V), 

J a 

This follows immediately from the Second Theorem of Mean 
Value, which gives, subject to the conditions named above. 


1^, y) y{'(,x)dx=<J>{x', y) j \l^{x)dx + y>(x", \jf(x)dx, 

1 \}/(x)dx 
J a 


where f satisfies a<x ' f * x\ 

But (/j(Xy y) is bounded in x~a and b^y^_b\ and 
converges. 


Thus it follows from the relation 

I 

y) ^^{x)dx\ 


i: 

~ y) I \l/(x)dx + ^>(x", y) \l/(x)dx 

I ' I Mf 

that I <p(x, y) \l/{x)dx converges uniformly in (6, V), 

J a 

It is evident that yj/(;x) in this theorem may be replaced by 
\}/(x, y), if I y)dx converges uniformly in (6, V), 

J a 

Ex. f - dx, [ ~ ^ dx (a > 0) converge uniformly in y 0. 

Jo ^ }u X 


III. Let (f){Xy y) be a monotonic function of x for each y in (6, 6'), 
and tend uniformly to zero as x increases, y being kept constant. 
Also let \}/(;x) be bounded and integrable in the arbitrary interval (a, a'), 
and not change sign more than a finite number of times in such an 

interval.* Further, let^ \[/{x)dx be bounded in x 'a, without 
converging as x-^oo . 

Then I y) \}/{x)dx is uniformly convergent in {b, V). 

J a 

This follows at once from the Second Theorem of Mean Value, 


* This condition is borrowed from the enunciation in the Second Theorem of 
Mean Value, as proved in §50.1. If the more general proof is taken, a corre- 
sponding extension of (II) and (III) follows. 
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as in (II), Also it will be seen that may be replaced by y), 

if j \/r{x, y)dx is bounded in x ^ a and b^i/^ b\* 

J a 

S CO 

sin X dx, e“®i' cos x dx converge uniformly in y “ 

Ex. 2. ( — dx and ( " — ^ dx both converge uniformly in ~ yo > 0 

and -yo<0- 

Ifc can be left to the reader to enunciate and prove similar 
theorems for the second type of infinite integral | F{x, y)dx, 

J a 

The most useful test for uniform convergence in this case is that 
corresponding to (I) above. 

Bx. 1. xy~^ dXf xy~^ e“® dx converge uniformly in 1 > y ™ yo > 

Ex. 2. ( dx converges uniformly in 0 < y ^ yo < 1. 


84, Continuity of the Integral F(x, y)dx. We shall now 

•'a p/> 

consider, to begin with, the infinite integral F(x, y)dx, where 

J a 

F{Xy y) is bounded in the region a ^ x a', b^y^b\ a' being 
arbitrary. Later we shall return to the other form of infinite 
integral in which the region contains points of infinite discon- 
tinuity. 

Let /(y)=| F{x,y)dxj where F{x,y) either is a continuous 

J a 

function of (x, y)ina-^x^^a\ b^y 6', a' being arbitrary, or is of 
the form ^(x, y)\]r{x), where <f>(x, y) is continuous as above, and 
^(x) is bounded and integrable in the arbitrary interval {a, a'). 

Also let J F(x, y) dx converge uniformly in (b, V), 

Thenf{y) is a continuous function of y in (b, 6'). 

Let the positive number e be chosen, as small as we please. 

Then to there corresponds a positive numbei: X such that 

jj F{x, y)dx <^€, when x^ X, 

the same X serving for every y in (6, 6'). 


In Examples 1 and 2 of § 88 illustrations of this theorem will be found. 
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But we have proved in § 77 that, under the given conditions, 
I F{x^ y) dx is continuous in y in (6, 6')* 

J a 

Therefore, for some positive number ly, 

f F{x,y-\-il!iy)dx-[ F {x, y) dx <\€, when |A?/|';?7. 

I •'a .'a I 

Also f{y)^\ F{x,y)dx + \ F(x,y)dx. 

Ja J X 

Thus f{y + Ay) -/(y) = [ £ (^. V + A?/) ~ ^ (^> V) I 

pQO poo 

+J^-F(a:, y+^y)dx-^^F{x, y)dx. 


Also we have 


and 


poo I 

2/+Ay)rf*|<ie. 


Therefore, finally, 

I fiy + Ay) -/(y) I < ie + 

<e, when \\tj\'Srj. 

Thus f(y) is continuous in (6, 6'). 


85. Integration of the Integral f F(x, y) dx. 

J a 

Let F(Xj y) satisfy the same conditions as in § 84. 

Then f ^2/ f f 

J a J i/o 

cohere y are any two 'points in (6, 6'). 

Let /(y)=:f ^'(a:, y)rfa-. 

J a 

Then we have shown that under the given conditions /(?/) is 
continuous, and therefore integrable, in (6, 6'). 

Also from § 79, for any arbitrary interval {a, x), where x can 
be taken as large as we please, 

[ dx r F(x, y) (iy== I dy I F{x, y) dx, 

?/o> y being any two points in (6, 6'). 
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Therefore 

r dx I F(x, y)dy—lim f dy | F(Xy y)dx^ 

Jyo ar— vooJyo 

provided we can show that the limit on the right-hand exists. 

But 

fy Cx Cy r® Cy 

dy\ F(x,y)dx=\ dy \ F{x,y)dx-\ dy \ F(x,y)dx. 

J Vo J a J Vo J a J J z 

Thus we have only to show that 

lim f dy f F{Xy y)dx^0, 

a;->x J Vo J z 

Of course we cannot reverse the order of these limiting processes 
and write this as 


Tdy lim f F(x, y) dx, 

J Vo ar— ►« J X 


for we have not shown that this inversion would not alter the 
result. 

But we are given that I F(Xy y) dx is uniformly convergent 

in (6, 5')- 

Let the positive number € be chosen, as small as we please. 
Then take €/(6' - 6). To this number there corresponds a positive 
number X such that 


f F{x, y)d 2 

j X 




the same X serving for every y in (6, 6'). 
It follows that 


[ dy i F{x^y)dx <€, when x^X, 

J Vo ^ X 


if yo. y lie in (6, V). 
In other words, 


limTf dy [ F(x, y) 

L J yo ^ X J 


And from the preceding remarks this establishes our result. 


fiOO 

86. Differentiation of the Integral I F(x, y) dx. 

Ja 

Let F{x, y) either be a continuous function of {x, y) in the 
region a^x^a\ b^y^b\ a' being arbitrary, or be of the form 
ip{x, y) where 0(x, y) is continuous as above, and \l/{x) is bounded 
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and integrable in the arbitrary interval {a, a'). Also let F{x^ y) have a 

'dF 

partial differential coefficient — which satisfies the same conditions. 
Then, if the integral I F{x, y)dx converges tof{y), and the integral 

/•oo -^jji J a 

I — dx converges uniformly in (6, 6'), f{y) has a differencial 

J a 

coefficient at every point in (b, b'), and 

dF 




dy 


dx. 


We know from § 84 that, on the assumption named above, 
® '^F 

— eZa; is a continuous function of y in (6, 6'). 

% 

Let ' ' 

Then, by.§ 85, 


9{y)=f 

J a 


where «/o> yi ^^e any two points in (b, V), 

Let y^=y and yi = y+^y. 

Then g{y)dy=- y + Ay) - F{x, y)] dx. 

J y J a 

Therefore g (|) Ay z=f{y + Ay) -/(y), 

where y'^^r^y+Ay and /(y)=J' F{x,y)dx. 

Th» i,(f)=/i»±Mz/4s). 

But lim g{^)—g(y), since g{x) is continuous. 

A|/— ►() 

It follows that f(y) is differentiable, and that 
where y is any point in (6, b'). 

87. Properties of the Infinite Integral | F(z, y) dx. The results 

J a 

of §§ 84-86 can be readily extended to the second type of infinite 
integral. It will be sufficient to state the theorems without proof. 
The steps in the argument are in each case parallel to those in the 
preceding discussion. As before, the region with which we deal is 
a^x^a\ b ^ y ^ V, 
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Continuity of I F{x, y) dx. 

J a 

Let f(y) — I EiXy y) dx, where F{x, y) has points of infinite 

J a 

discontinuity on certain lines (e.g., x = a^, a^^ «») between x = a 

and x^a\ and is either a continuous function of (x, y), or the p)roduct 
of a continuous function y) and a bounded and integrable 
f unction ^^(x), except in the neighbourhood of the said lines. 

Then, if I F(x, y) dx is uniformly convergent in {b, V), f{y) is 

J a 

a continuous f unction of y in (b, b'). 

II. Integration of the Integral f F(x, y) dx. 

J a 

Let F{x, y) satisfy the same conditions as in (7). 

Then f % I F(x,y)dx—[ dx [ F(x,y)dy, 

J J a j a J Vo 

where y^, y are any two points in (b, V). 

III. Differentiation of the Integral | F(x, y) dx. 

j a 

Ca* 

f{y) — 1 y) '^here F(x, y) has points of infinite 

J a 

discontinuity on certain lines {e.g., x = ai, ag, ... a^) between x = a 
and a; = a', and is either a continuous function of {x, y), or the product 
of a continuous function ij}{x, y) and a hounded and integrable 
function yj/(x), except in the neighbourhood of the said lines. 

'dF 

Also let F{x, y) have a partial differential coefficient / , which 
satisfies the same conditions. ^ 

fa' fa'^^ p 

Further, let j F{x, y)dx converge, and I dx converge 

Ja .'(i ^ 2/ 

formly in (b, b'). 

fa' ;)P 

Thenf{y) exists and is equal to J dx in (6, V). 

88. Applications of the preceding Theorems. 

Ex. 1. To prove 


um- 


(i) Let 


\) X 2 


F(a) = [ (a = 0). 

0 X 


♦For other proofs, see Ex. 11 and Ex. 12 on pp. 135-0, and Ex. 10 on p. 213. 
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This integral converges uniformly when a 0, (Cf. § 83, III.) 
for is a monotonic function of x when x > 0. 

Thus, by the Second Theorem of Mean Value, 

. e-ax' c( . g-ax" rx' , 

1 __ — gjji ^ „ I gjj^ xdx-{ -, 7 — I sin X dx. 

]x' X X L' X If 


where 0 <x' 
Therefore 


‘Sinxda; 


e-ax' I ff 


£—aV' rq 

< 4 since sin a: doc : 2 for all values of p and q. 


< ,, since a^O. 

X 


It follows that [ e-o-x da; I < € when a:" > x' X, 

\}x' ■ - » 

provided that X > 4/f, and this holds for every a greater than or equal to 0. 

This establishes the uniform continuity of the integral, and it follows from 
§ 84 that F(a) is continuous in a ^ 0. 


Thus ^(0)= limf —da;, 

a >o3o a; 

f'^^sina;, 

t.e. \ dx= lim e- 

jo X 

(ii) Again, the integral e sin a; da; 


^ sm a; , 
e-ax dx. 


is uniformly convergent in a ^ a© > 0. 

This follows as above, and is again an example of § 83, III. 
Thus, by § 86, when a > 0, 

= -[ e~*^sinxdx. 


Therefore 


€-*a;(cos a; + asina;) — - (a* -f- l)c-aa;sinar. 


€-«^sina;da;= 

0 a*+ 1 


since lim F(a)=0.’ 


F(a) = - tan“^ “ + 2’ 


* If a formal proof of this is required, we might proceed as follows: 
Let the arbitrary positive e be chosen, as small as we please. 
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It follows from (i) that 
Ex. 2. To prove 


rcj 

0 1 


Jo l+iC* 
(i) Let 


cos ax j TT 




The integral is uniformly convergent for every a, so that, by § 84, /(a) is 
continuous for all values of a, and we can integrate under the sign of inte- 
gration (§ 85). 

(ii) Let <f){a) = ( /(a) da. 

’o 

Then ^(a) is a continuous function of a for all values of a (§ 49). 

sin OX , 

X 

(iii) Again, we know that /'(a) will be equal to - j j sin aa; da:, if a 
lies within an interval of uniform convergence of this integral. 

But is monotonic when a;= 1, and lim 


Since ( 6 da: converges uniformly in a '.^O, there is a positive number 
Jo * 

X such that |re-«.^rf*|< J., 

I 'A- a? I 

and this number X is independent of o. 

Also we can choose Xq, independent of o, so that 

|<J^- 


is: 


f ^ sina: , 
g— aa; dx 

X 


But 


, JTO * .XO * .'f ^ 


where a:® ^ ^ ^ X. 
And we know that 


'^sinx 


dx < T for g > p > 0- (cf. p. 222). 


Therefore 


ir< 


dx < 2irC“«.ro. 


Thus we ean choose A so large that 
It follows that j c da; j < Jc + Je + 1 6, when a > A. 


dx < Jr, when a^A. 
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Thus we have, when 


X 


sin Qxdx — 






Bmaxdx + 


x'^ . 




sin ax dx^ 


where = ^ = 
It follows that 


^ X . j x' . x" . , 


Therefore 


T— - 

W i+x* 


sin ax dx\^ 


a{l+xr*)U 

4x' 

a(l+a;'2)‘ 


( X 

i X* ^ ^ uniformly convergent when a ^ otQ > 0, and 


I sin ax dx. 


(iv) Now 

Therefore 

and 

Thus 


/'m-L’w 

^a) = {’' /{a)da. 

.'0 

<f>'M=Aa) 

f* X 

^'(a) =/'(«) = - 1 sin ax dx. 


This result has been established on the understanding that a > 0. 

(v) From (iv) we have 

0(a)=i4€« + Be“« + ^, when a>0. 

But if>(a) is continuous in a = 0, and 0(0) =0. 

Therefore lim0(a)=O, 

a->0 

and A + JB + ^=0. 

Also 0'(a) is continuous in a = 0. and 0'(O)=^* 

Therefore A - B ^ =0. 

It follows that A=0 and 5=-^. 


Thus 0(a)=^(l-e-«), when a>0. 

And /(a)=0'(a)i=|e-«, when a>0. 

Both these results obviously hold for a=0 as well. 
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Ex. 3. The Garmnu Function r(n) = I dx^ w > 0, and its derivatives. 

Jo 

(i) To 'prove r{n) is uniformly convergent when n ^ Wq > 0, however large 
N’may be and however near zero may be. 


When njily the integral 1 e-^x^-^dx has to be examined for convergence 
Jo 

only at the upper limit. When 0 < w < 1, the integrand becomes infinite at 
a;=0. In this case we break up the integral into 


-a-^n-i ^ I dx. 


Take first the integral 

When 0< a;< 1, 
Therefore e”* 


• X 

rl 

g-a; jjw-i 
(I 


\ if n^Wo>0. 


It follows from the theorem which corresponds to § 83, 1, that | dx 

converges uniformly when w ^ Wq > 0. ' ® 


Again consider 


g-iTjjn-i n > 0. 


When iOl, if 0<w^N. 

Therefore e~~^x^-^'^.e'^^x^ if 0<n^^. 

It follows as above (from § 83, I) that [ e~^x^~'^dx converges uniformly for 

0<wriiSr. 


Combining these two results, we see that \ dx converges uniformly 

Jo 

when N ~n^nQ>0, however large N may be and however near zero Uq 
may be. 

(ii) To prove r'(7i) = 1 e-^x^~^ log xdx, n> 0. 

Jo 

We know that lim (a;’* log a;) =0, when r > 0, 

a :->0 

SO that the integrand has an infinity at a;=0 for positive values of n only 
when 0< ni_ 1. 

But when 0<x< 1, if w^nQ>0. 

Therefore c- rxn ~ ^ | log a;| ^ 1 1 log x|, if w = tIq > 0. 

And we have seen [Ex. 7, p. 133] that ( x^o-ilogxdx converges when 
o<no;;;=i. 

It follows as above that | log x dx is uniformly convergent when 

w ^ Wo > ^* ^ 

Also for I log x dx, we proceed as follows : 

Ji 

When x>l, ^ if 0 < w ~ N. 

Therefore e -rxn - 1 log x ^ e log x 


fJO 

But J e-^x^dx is convergent. 


< e -rix^, since — - - < 1 when x > 1. 

X 
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Therefore | log xdxia uniformly convergent when 0 < » = N. 

. . ^ c«> 

Combining these two results, wo see that 1 log x dx is uniformly 

convergent when N nQ>0, however large N may be and however near 

zero Uq may be. 

We are thus able to state, relying on §§ 86, 87, that 

r '( w) = ( log X dx for n > 0. 

Jo 

It can be shown in the same way that the successive derivatives of T(n) 
can be obtained by differentiating under the integral sign. 


£z. 4. (i) To prove 1 log(\ - 2y cos x + y^) dx is uniformly convergent for any 
Jo 

interval of y (e.g. h '~y b') ; and (ii) to deduce that I ^ log sinxdx = log 2. 

Jo 

(i) Since 1 -2y cos + -cos a^l^ + sin^x, this expression is positive for 

all values of a;, y, unless when x -mir and y — ( - I)’”, 7n=0, ±1, ±2, etc., and 
for these values it is zero. 

It follows that the integrand becomes infinite at a;=0 and x = Tr ; in the 
one case when t/ = 1, and in the other when y ~ - I, 

We consider first the infinity at x = 0. 

As the integrand is bounded in any strip 0 ; - x'^X, where X < tt, for any 
interval of y which does not include y= 1, we have only to examine the integral 

[ \og(\ -2ycoBX-\-y^)dx 
Jo 

in the neighbourhood of ?/ = 1. 

Put y = 1 + /t, where | 1 1= a and a is some positive number less than unity, 
to be fixed more definitely later. 

Since 1 log ( 1 - 2y cos x + y^) dx 

Jo 

= log 1 - cos I + 2 ^ J j (fj; + a: log 2 { 1 + A), 

it is clear that we need only discuss the convergence of the integral 
j"log(l-cosa: + 2(/‘*,Jdx. 

Cj2 

Take a value of a(0 < a < 1) such that 2(2 - a) ^ 

Then l>2{f^„)-2l/+A)=®’ since lAj^a. 

Now let p = cos“^ 2 ( \ 


It will be seen that, when \h\Q,a, 
0<1 

provided that 0<x^ p. 


Jf2 

0 < 1 - cos a: 2 1 - cos X + ^ 1, 
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Therefore, under the same conditions, 

I log ( I - cos * + ) I I log ( 1 - cos *) I . 

But the fi-test shows that the integral 

log ( 1 - cos x) dx 
}q 

converges. 

It follows that log ^ 1 - cos x + ) da; 

converges uniformly for |/t| ^a. [Cf. §83, 1.] 

And therefore \ log ( 1 - 2y cos x + y^) dx 

Jo 

converges uniformly for any interval (6, h') of y. 

The infinity at a; = 7r can be treated in the same way, and the uniform con- 
vergence of the integral 

rir 

\ log(l ~2y cosa; + y*)da; 

Jo 

is thus established for any interval (6, h') of y. 

(ii) Let f(y) = 1 log ( 1 - 2y cos a: + y*) dx. 

Jo 

We know from § 70. 1 that 

/(y)=0, when |y| < 1, 
and /(y)=^logy*» when |y| > 1. 

But we have just seen that the integral converges uniformly for any finite 
interval of y. 

It follows, from § 87, I, that 

/(!)== liin/(j/)=0 

v~>l 

and /(-!)= Hm /(y) =0. 

i/H— 1 

But /(!) = (’' log 2(1- cos x)dx 

JO 

= 271 log 2 -f 21 log sin - dx 

JO ^ 

= 27r log 2 + 4r log sin x dx. 

Jo 

Thus 1 ‘ log sin a; rfa: = - Jtt log 2.* 

Jo 

From /( - 1) =0, we find in the same way that 

rir 

r log cos X (ia;= - Jtt log 2, 

.0 

a result which, of course, could have been deduced from the preceding. 


*This integral was obtained otherwise in Ex. 4, p. 131 
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89i The Repeated Integral ( dx ( £(x, y) dy. It is not easy to determine 

.'a }h 

general conditions under which the equation 

( ( fix, y)dy = \ dy ( /(*, y)dx 

.'a :b .'a 

is satisfied. 

The problem is closely analogous to that of term by term integration of an 
infinite series between infinite limits. We shall discuss only a case some* 
what similar to that in infinite series given in § 76. 

Let f(Xy y) be a continuous function of {x, y) in x^a, y and let the 
integrals 

(i) ( /(^. y)d*, (ii) ( f(x, y)dy, 

}a .'b 

respectively, converge uniformly in the arbitrary intervals 
b^yr^b', a^xtka'. 

Also let the integral (iii) ( dx ( f(x, y)dy 

}a }b 

converge uniformly in y = b. 

Then the integrals 

dx f(x, y)dy and dy f(x, y)dx 
}b }b .'a 

exist and are equal. 

Since we are given that [ f(x,y)dx converges uniformly in the arbitrary 

.a 

interval b^y"^ b', we know from § 85 that 

dy ( /(^» y)dx = \ dx ^ f(x, y)dy, when y>b, 

.6 .a .o -b 

It follows that 

1 dy ( f(x, y)dx=\\m [ dx I f(x, y)dy, 

Jb .'a l/~*-vD.'a .b 

provided that the limit on the right-hand side exists. 

To prove the existence of this limit, it is sufficient to show that to the 
arbitrary positive number e there corresponds a positive number Y such that 


dx f(x, y)dy 

n U 


'a :v 

But from the uniform convergence of 


< c, when if> y' = T. 


( dx ^ f(x, y)dy 
.'o .'b 

in y b, we can choose the positive number X such that 
II dx y)^y I < 4*' when a: S X, 


.( 1 ) 


the same X serving for every y greater than or equal to 6. 

0 

y)dy 


Also we are given that 
is uniformly convergent in the arbitrary interval (a, a'). 


.'b 
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I’liercfore we can choose the positive number Y so that 

tlu* saine )' serving for every x in {a, X), 

'lluis wo have |l f(x, y)^y|< when y" > //%-’ Y (2) 

I'a }y' I 

]hi< it is clear that 

( 1 y)>l'/ + \ A-i'. y)ii!/-\ <i>: \" A>-, y)ti!/- 

.'a .y .a }y }x Jb V .’b 

Therefore from (1) and (2) wc have 

ll 1*^, /(-n 4-Jc + i£ 

la 'y 1 

< £, when y" > y' — ’ Y. 

We liave thus shown that 

( i/?/ (/(•'<•. y)</-e^=Ii'n 1 ^ f(r, y)ihj (S) 

Ij (■ y--V / il & 

It rcMiiains to prove tliat 

lim( f(x,y)dy = \ dx[ f(.r, y)dy. 

y-^r.:a .b .O .b 

Lot the limit on the left-hand side be /. 

Then € being any positive number, as small as we 2 )lease, there is a })ositivc 
number Fj such that 

1 ^ y)dy I < ^€, Avhcn y .... Y^ (4) 

I . a . b ' 

Also, from the uniform convergence of 

r'-C '•y 

f/.r I /{x, y)(ly, when y- ?>, 

.’a .'b 

we hnow that there is a {)ositivo number X such that 

I 1 (Ix [^/(x, y) dy - ( dx ^ f(x, y) dy | < j€, when X' ~ X, {r^) 

: .a . rt .a .'b ' 

the same X serving for every y greater than or equal to 6. 

C'hoosc a number X' sucli that X* X> a, 

Tlien, from the uniform convergence of 1 /(x, y)dy in any arbitrary interval, 

. b 

we know that there is a positive number Y^ such that 

1 fV I € ^ 

1 /(*. y) <fy - /(*. y) I < 3( X'^)’ ^ ^' 2 ’ 

the same To serving for every x in (a, X'), 

Tims I dx /(x, y) dy - f dx[ /(x, y)dy\<\f:, when y Xg (6) 

' .'a . b }a .'b I 

Now take a number Y greater than Y^ and Fj. 

Equations (4), (5) and (6) hold for this number Y, 
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89 ], 

But 

I J - ( dx[ f(x, y) dy 

I jb Jb 


I f(x,y)dy\ + \ 

( dx[ f{x,y)dy-\ dx 
Ja Jb Ja 

f.v' rr r.v' 1 

/(*. y) 

Jb 1 1 

» 1 

r-/) 1 

+ 1 

dx\ f(x, tf)dy~\ dx\ 
Jtt Jb Jo 

\^f(x,-y)dy\^ 


< + j€ + Jc, from (4), (5) and (6), 

< €. 

This result holds for every number X' greater than or equal to X. 

Thus we have shown that 

lim ( (lx[ f(x,y)dy = \ dx[ /(x,y)dy, 

.'b .'a Jb 

Also, from (3), we have 

rf) rM rJi 

f(x, y) dy ^4 dy\ f(x, y) dx 
a Jft .'6 .'a 

under the conditions stated in the theorem. 

It must be noticed that the conditions we have taken are sufficienty but not 
necessary. For a more complete discussion of the conditions under which the 
integrals 

l rfj:[ f(x,y)dy, 1 dy\ f(x,y)dx. 

Ja Jb Jb Jo 

when they both exist, arc equal, reference should be made to the works of 
de la Valine Poussin,* to whom the above treatment is due. A valuable dis- 
cussion of the whole subject is also given in Pierpont’s Theory of Functions 
of a Real Variable, The question is treated in Hobson’s Theory of Functions 
of a Real Variable, but from a more difficult standpoint. 
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EXAMPLES ON CHAPTER VI. 

1. Prove that I is uniformly convergent in a = > 0, and that 

( uniformly convergent in a ^ 0, when 6 > 0. 

2. Prove that f dx is uniformly convergent in y ^ yo > ^> 

Jo y 

1 * sin icv 

g-ox dx is uniformly convergent in y 0, when a > 0. 

0 y 

3. Prove that ( cos x dx is uniformly convergent in the interval 

Jo 

a ^ aQ> 0, when » ^ 1, and in the interval a ^ 0, when 0 < » < 1. 

4. Prove that ( sin x dx is uniformly convergent in the interval 

Jo 

a ^ «(,> 0, when n 0, and in the interval o 0, when - 1 < w < 1. 

5. Using the fact that 1 dx is uniformly convergent in 

Jo ^ 

y,;^yo>0 and y^-yo<0, 

show that ( da; is uniformly convergent in any interval of y 

Jo ^ 

which does not include y = ±a, 

6. Show that (i) ( (1 

Jo ^ 

/••V f” (cos o® - cos 6*) j , , 

(II) e-**' '-dx, h + a, 

Jo ^ 

are uniformly convergent for y ^ 0. 

7. Discuss the uniform convergence of the integrals : 

(v) ( ®*->(log®)"(fe, »>0. 

Jo .Iq 

8. Show that differentiation under the integral sign is allowable in the 
following integrals, and hence obtain the results that are given opposite each ; 


e-tiz^dx 




Jo 2 • 2"<»«+l 

f” dx tt 1.3...(2«-1) 
Jo(a:* + o)"+> 2' 2"«!a»+» ' 


.... f* <te TT f” dx _ir 1.3...(2n 

.lo**+o~2V(»’ ’ Jo(a^ + “)"+‘“2 • 2"«!a»f 

(Hi) j «> - 1 : \l *"( -log 

\ f** ^ j TT ^ - f*ip”loga: , TT* nrr^ I 
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9. Establish the right to integrate under the integral sign in the following 
integrals : 

(i) I dx ; interval a ^ > 0. 

(ii) ( cos hx dx ; interval a ^ Uq > 0, or any interval of 6. 

Jo 

f" 

(iii) J e~^^B\nhxdx ; interval a ^ Oq > 0 , or any interval of h. 

(iv) ( xf^dx; interval a ^ Aq > - 1. 

Jo 

5 

10. Assuming that J sin 6 xda;=j 2 -_j-^ 2 , a> 0 , show that 

fi -fx _ g - ffx a , /* 

— — sin hx dx — tan“^ ^ - tan ^ g >/> 0 . 


Deduce that 


„„ r-^ 


sin hx dx‘=tan 


dx — ^TT, h>0. 


11. Show that the integrals 


«-<»* cos hxdx 


=-±- r 

a* + 6'’ )o 


6”"* sin hx dx = — -,- 4 , a > 0, 
a' + 0 ^ 


can be differentiated under the integral sign, either with regard to a 01 &, 
and hence obtain the values of 


I xe~^^ coahxdx, \ xe~^^ sin hx dx^ 
Jo .0 

( x^e~^^ coahxdx, ( x^e~^^ ain hxdx. 
Jo Jo 


12. Ul = 

Jo ^ 

Show that/'(y) = 1 sin xy e~*dx for all values of y, and deduce that 
/(y) = ilog(l+y»). 

i-» 

13. Let /(y)= e-^*cos2xy<te. 

Jo 

fOO 

Show that/'(y) = - 2 are sin 2xydx for all values^of y, 

Jo 

On integrating by parts, it will be found that 
./''(y) + 2y/(»/)=0. 

From this result, show that f(y) = \<Jne-i/‘, assuming that ^(J)=^/Jr. 

Also show that ( <irf%-**co82a:ydy= [V(y)«^y. 

Jo Jo Jo 


(s/7r[% y*dy. 

Jft 


and deduce that 
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14. Let U — 1 cos hx dx, V sin hx dx, 

.'o . u 

where a > 0, w > 0. 

Make the following substitutions : 

a =r cos 0, 6 =r sin 0, where - J- < 0 < Jtt, 

TX=y^ Ur^=v, Vr^ = v. 

Then show that = 

aa aU 

-r, .1 i. 11 .1 . dhi ^ 


From those it follows that 


+ 7l^U~0. 


Deduce that w = r(w) cos 7i0, v — r(w) sin 

fpi yt 7l0 j. I , . . Sin 7l0 

Thus i/=i(>i) , F=r(») . 


Also show that, if 0 < n < 1, lim U= cos bxdx, 

a->o 0 


lim V 1 sin hx dx. 

a-^O .'o 


And deduce that 


... f cos 6a: 

(«) Vi-n- 
n * 


r(n) cos 


-yj • 7 I (n)sin 

2 I sin 6a: , ' ' 2 


ix , Itt sin a: 

x‘^=‘ = V2=l 


[Compare Gibson, Treatise on the Calculus (2nd ed., 1906), 471.] 
15. Prove that 

-CO r'Ji •/. -yj 

1 dx\ €“*J'sina;efy— I dtA sin.rd.r, 

Jo .'ft 'ft ' 'o 

where 6 is any positive number. 



CHAPTER VII 

FOURIER’S SERIES 

90. Trigonometrical Series and Fourier’s Series. We have 
already discussed some of the properties of infinite series whose 
terms are functions of confining our attention chiefly to those 
whose terms are continuous functions. 

The trigonometrical series, 

% +(aiCOsa; +6isinx) +(a2Cos2a? -hb2m\2x) + ... , (1) 

where a^, 6^, etc., are constants, is a special type of such series. 

Let f{x) be given in the interval ( - tt, tt). If bounded, let it 
be integrable in this interval ; if unbounded, let the infinite 

integral [ f{x) dx be absolutely convergent. Then 

f{x') cos nx' dx' and | f(x') sin nx' dx' 

J - jr 

exist for all values of n, (§ 61, VI.) 

The trigonometrical series (1) is said to be a Fourier's SerieSy when 
the coefficients ao, a^, 6^, etc., are given by 

^o==^ 27 r] when n 1, 

a„=: ^ f f{x') cos nx' dx'y ^ [ /(x’')siii nx'dx'. 

TT J _ ■ TT J _ 

These coefficients are called Fourier’s Coefficients or Fourier's 
Constants for the integrable function f(x)\ and the Fourier’s Scries 
is said to correspond to the function. 

This nomenclature is used quite independently of any assumption 
as to the convergence of the series (1) when Fourier’s Constants are 
substituted for a^, a^, 6^, etc. 
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The most important thing about Fourier’s Series is that, when 
f{x) satisfies very general conditions in the interval {-tt, x), the 
sum of this series is equal to f(x), or in special cases to 

K/(»+ 0 )+/(a:- 0 )], 

when X lies in this interval. 

If we assume that the arbitrary function f(x), given in the 
interval ( - x, x), can be expanded in a trigonometrical series of 
the form (1), and that the series may be integrated term by term 
after multiplying both sides by cos nx or sin nx, we obtain these 
values for the coefficients. 

For, multiply both sides of the equation 

/(a;)=ao+(a]LCOsa;+6isinx) cos 2a; +62 sin 2x) -f ... , 

- X 1= X X, ( 3 ) 

by cos nx, and integrate from - x to x. 

Then | f(x) cos nx dx = xa„, 

since | cos mx cos nx dx = | sin mx cos nx dx = 0 , 


when m, n are different integers, and 

I cos^nxdx=x. 

J ~ir 

Thus we have 

1 f’" 

=1 / cos nx' dx', when n 1 . 

-IT 


And similarly, 


1 

1 / sin dx', 

X J _ jr 


Inserting these values in the series ( 3 ), the result may be 
written 

/(»)=2^|_ fix') cos n{x' -x)dx', 

— tt ^ x^ X ( 4 ) 

This is the Fourier's Series for /(x). 

If the arbitrary function, given in ( - x, ;w), is an even function — 
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in other words, if /(x) =/( - x), when 0 <x< x— the Fourier’s Series 
becomes the Cosine Series : 

/(x) = -[ f{x')dx' + '~ VcosMxf f(x')coanx' dx', 

■’'■Jo '”‘1 Jo 

O^x^x (6) 

Again, if it is an odd function — i.e. if /(x) = -/( - x), when 
0<x<x — the Fourier’s Series becomes the Sine Series : 

f(x) — - ^ sinner I f(x') sin nx' dx', O^x^jItt (6) 

TT Jo 

The expansions in (5) and (6) could have been obtained in the 
same way as the expansion in (3) by assuming a series in cosines 
only, or a series in sines only, and multiplying by cos nx or sin nx, 
as the case may be, integrating now from 0 to tt . 

Further, if we take the interval (-1, 1) instead of {-tt, tt), 
we find the following expansions, corresponding to (4), (5) 
and (6) : 





-l^xt.1 

..(7) 

/(*)=r 

j* J{x') dx' cos X 1 f(x') cos x' dx\ 



O^x^l 

..(8) 

/(*)=! 

2 sin X J / (x') sin x' dx', O^x-l 

..(9) 


However, this method does not give a rigorous proof of these 
very important expansions for the following reasons : 

(i) We have assumed the possibility of the expansion of the 

function in the series. 

(ii) We have integrated the series term by term. 

This would have been allowable if the convergence of 
the series were uniform, since multiplying right through 
by cos nx or sin nx does not affect the uniformity ; but 
this property has not been proved, and indeed is not 
generally applicable to the whole interval in these ex- 
pansions. 

(iii) The discussion does not give us any information as to 

the behaviour of the series at points of discontinuity, 
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if such arise, nor does it give any suggestion as to the 
conditions to which /(ic) must be subject if the expansion 
is to hold. 

Another method of obtaining the coefficients, due to Lagrange,* 
may be illustrated by the case of the Sine Series. 

Consider the curve 

y=aisincc+a2sin2ir +... +a„_isin (n- l)a;. 

We can obtain the values of the coefficients 


®n-l» 

so that this curve shall pass through the points of the curve 

«/=/(*). 

at which the abscissae are 

-, — , ... {n-l) . 
n n n 

In this way we find Uj, a2, ... functions of n. Proceeding 

to the limit as n-^oo , we have the values of the coefficients in 
the infinite series = a,smx+a,sm2x + ... . 


But this passage from a finite number of equations to an infinite 
number requires more complete examination before the results can 
be accepted. 

The most satisfactory method of discussing the possibility of 
expressing an arbitrary function/(a;), given in the interval ( - tt, tt), 
by the corresponding Fourier’s Series, is to take the series 

a© +(aiCOsa; 4-6isinx) ^-(agcos 2x +62^08 2a;) + ... , 

where the constants have the values given in (2), and sum the 
terms up to (a^ cos nx sin nx) ; then to find the limit of this 
sum, if it has a limit, as . 

In this way we shall show that, when f{x) satisfies very general 
conditions, the Fourier’s Series for f(x) converges to f(x) at every 
point in ( - tt, tt), where f{x) is continuous ; that it converges to 

every point of ordinary discontinuity ; 
also that it converges to i [/( - tt +0) 4-/(7r ~ 0)] at ±7r, when 
these limits exist. 

Since the series is periodic in x with period 27r, when the sum 
is known in ( - tt, tt), it is also known for every value of x. 


*Lagrange, (Euvres, 1 (Paris, 1867), 55.3: Byerly, Fourier*s Series, etc. (1803), 30. 
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If it is more convenient to take the interval in which /(x) is 
defined as (0, 27r), the values of the coefiicients in the corresponding 
expansion would be 

^n= 1 f(x*)cosnx*dx\ I f{x') sin 7ix' dx\ n^l. 

'ttJo xJo 

It need hardly be added that the function/(j;) can have different 
analytical expressions in different parts of the given interval. 
And in particular we can obtain any number of such expansions 
which will hold in the interval (0, tt), since we can give f{x) any 
value we please, subject to the general conditions we shall establish, 
in the interval ( - -tt, 0). 

The following discussion of the possibility of the expansion 
of an arbitrary function in the corresponding Fourier’s Scries 
depends upon a modified form of the integrals by means of which 
Dirichlet* gave the first rigorous proof that, for a large class of 
functions, the Fourier’s Series converges to f{x). With the help 
of the Second Theorem of Mean Value the sum of the series can 
be deduced at once from these integrals, which wx shall call 
Dirichlet’s Integrals. 


91. Dirichlet’s Integrals (First Form). 

lim f f(x)^-J^-dx = 1f(+0), lim [ dx=0, 

ft— >-00 J Q X ^ ft— .*oo J a 

where 0<a<6. 

When we apply the Second Theorem of Mean Value to the 
integral 


p sin a; , , 

I dx, 0<b <c , 

h' ^ 


we see that 

sin a? , 1 P • J , 1 f 

dx~.f 1 sina;aa;+ , 1 i 

J 

U' X h c 

where 6' ; f 

c\ 

Thus 



4 


1 

A 

• 


* Journal JUr Math.^ 4 (1829), 157, and Hove’s Re^Hriorium der Physik\ 1 (1837), 

152 . 
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It follows that the integral 


r 

Jo 


sin X 
X 


dx 


is convergent. Its value has been found in § 88 to be Jtt.* 
The integrals J dx and J dx 

can be transformed, by putting fAX—x\ into 

f'*" sin X j f'** sin x , 

I dXy I dx, 

Jo « " J^a X 


respectively. 

It follows that 


f" sin ux j f*sin a; j , 
lim 1 — dx= I ax = Jtt, 0<a, 

fL-*-ao Jo ^ ^ 0 ^ 

and lim [ dx= lim [ — — (ia;=0, 0<a<6. 

fjL—^co J a ® n—*<o J fta ^ 

These results are special cases of the theorem that, when f(x) 
satisfies certain conditions, given below, 

lim f /(a:)?^^^«?x=|/(+0), 0<a, 
lim [ f(x)^--dx = 0, 0<a<b, 

^—►oo J a ^ 

In the discussion of this theorem we shall, first of all, assume 
that f(x) satisfies the conditions we have imposed upon </)(x) in 
our notation for the Second Theorem of Mean Value ; viz., it is 
to be bounded and monotonic (and therefore integrable) in the 
interval with which we are concerned. 


SlU UiQC 

It is clear that — satisfies the conditions imposed upon 

X 

\}^(x) in the theorem as proved in § 50. 1. It is bounded and 
integrable, and does not change sign more than a finite number of 
times in the interval. 

We shall remove some of the restrictions placed upon f{x) later. 


I. Consider the integral 


*See also the footnote on p. 202. 
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From the Second Theorem of Mean Value 

f &=/(« +0) f SM to +/(6 - 0) f to. 

where f is some definite value of a; in a a; S b. 

Since f(x) is monotonic in a r x r: b, the limits f{a +0) and f(b - 0) 
exist. 

And we have seen that the limits of the integrals on the right- 
hand are zero when . 

It follows that, under the conditions named above, 

lim [ f(x) ^^^ ^^ dx = 0y when 0<a<b, 

^—>00 J a ^ 

II. Consider the integral 

f{x) - dx, 0 < a. 

Put f{x) = (l){x) -f/( 4-0). The limit /( 4-0) exists, since f{x) is 
monotonic in 0 ^ a. 

Then (p(x) is monotonic and </>{ 4-0) = 0. 

Also 

M to.=fi +0) 

As the first integral on the right-hand has the limit ^tt. 

We shall now show that the second integral has the limit zero. 

To prove this, it is sufficient to show that, to the arbitrary 
positive number e, there corresponds a positive number v such that 

I f (p(x) — dx <€ when 

1 Jo ^ 

Let us break up the interval (0, a) into two parts, (0, a) and 
(a, a), where a is chosen so that 

I 0(a — 0) I < €/27r. 

We can do this, since we are given that ^(-f0) = 0, and thus 
there is a positive number a such that 

|0(a;)|< c/2x, when 0<x^:a. 

Then, by the Second Theorem of Mean Value, 

since 4-0) = 0, f being some definite value of a: in 0 ^ a; ^ a. 
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But, in the curve 


sin a ^ . 

y=-zr-> » = 


the successive waves have the same breadth and diminishing 
amplitude, and the area between 0 and tt is greater than that 
between tt and 27r in absolute value: that between tt and 2 - 7 r is 
greater than that between 27 r and Stt, and so on; since |sin x\ goes 
through the same set of values in each case, and IJx diminishes 


as X increases. 


' dx dir i 


whatever positive value x may have. 

f^'sina:, f^'sina;, f^^sin®. 

Also 1 ax=| dx-\ dx. 

}j, ^ Jo ® Jo a: 

and each of the integrals on the right-hand is positive and less 
than TT for 0<p<g. 

I cq gjjj ^ 

— dx <7r, when 0 ii; 

Jp ^ 

It follows that I f <j>(x) ^ dx <| - x tt 

I J 0 ® TT 

and this is independent of yw. 

But we have seen in (I) that 

lim [ <}){x) dx=0, 0<a<o. 

Therefore, to the arbitrary positive number Jc, there corresponds 
a positive number v such that 

I f (/){x) dx <|e, when 

I J tt ^ 

Also 


sin /Lix 


J a 


Sin jux 


Therefore 


<€, when 

MS lim J* <f,{x) dx = 0. 
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And, finally, under the conditions named above, 


lim 



Sin iix 
X 




92. In the preceding section we have assumed that f{x) is 
bounded and monotonic in the intervals (0, a) and (a, 6). We 
shall now show that these restrictions may be somewhat relaxed. 

I. DirichleVs Inte.(jmls .still hold when /(x) is bounded, and the 
'interval of integration ran be broken up into a finite number of open 
j)artial intervals, in each of which f{x) is monotonic,^ 

This follows at once from the fact that under these conditions 
we may write /(;r) ¥{x) - Ol^x), 

where Ffx) and G{x) arc positive, bounded, and monotonic in- 
creasing in the interval with which we are concerned [cf. §36. 1 
or § 30. 2]. 


Tliis result can be obtained, as follows, without the use of the theorems of 
§ 30. 1 or § 30. 2. 

Let the interval (0, a) be broken up into the n open intervals, 

(0, f/i), (r/p a.), ... , a)y 

in each of which /’(.r) is bounded and inonotonic. 

Tlien, writing ng- 0 and a, we have 


« ... . sin//.r . 
JG') J d.c- 






The first integral in this sum has the limit f( -f 0), and the others have 
the limit zero when /<- >3o , 

It follows that, under the given conditions. 


Tlie jwoof that, under the same conditions, 


0 < a. 



sin /i.r 

.r 


(U-i), 


0 < a < by 


is juaetically contained in the above. 

It will be seen that we have used the condition that the number of partial 
intervals is finite, as we have relied upon the theorem that the limit of a sum 
is equal to the sum of the limits. 


n. The integrals still hold for certain eases where a finite number 
of points of infinite discontinuitg off{x) {as defined in §33) occur 
in the interval of integration. 


*Tlu\v also hold wJion /(.r) is of bounded variation (§ 30. 2) in the interval, since 
if f(.i') is of bounded variation, it can be replaced by the difference of two positive, 
bounded and monotonic increasing funetion.s. 
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We shall suppose that, when arbitrarily small neighbourhoods of 
these points of infinite discontinuity are excluded^ the remainder of the 
interval of integration can be broken up into a finite number of open 
partial intervals ^ in each of which f(x) is bounded and monotonic* 

Further^ we shall assume that the infinite integral ^f(x)dx is 

absolutely convergent in the interval of integration, and that x = 0 
is not a point of infinite discontinuity. 

We may take first the case when an infinite discontinuity 

rfe sin ulX 

occurs at the upper limit b of the integral I f(x) — = — dx, and 
only there. ^ a ^ 

Since we are given that I f(x)dx is absolutely convergent, we 

sin ux , 1 . 

^ ^ - in 

X a 

(a, b). And this convergence is uniform. 

To the arbitrary positive number e there corresponds a positive 
number rj, which we take less than (b- a), such that 

f when (1) 

and the same rj serves for all values of p. 

But 

( 2 ) 

And, by (I) above, 

lim f f(x) dx = 0. 

It follows that there is a positive number t/ such that 

I /(x) , when (3) 

From (1), (2) and (3), we have at once 

<e, when 

Thus we have shown that, with the conditions described above, 
lim f f(x) dx = 0, 0<a<b, 

‘J3 J a X 

♦The integrals still hold when the function is of bounded variation in the re- 
mainder of the interval of integration. 


know that f / (x) dx also converges, for 

Ja X 
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A similar argument applies to the case when an infinite dis- 
continuity occurs at the lower limit a of the integral, and only 
there. 

When there is an infinite discontinuity at a and at 6, and only 
there, the result follows from these two, since 

\'n-f^dx + f «<«<(.. 

Ja J a J c ^ 

When an infinite discontinuity occurs between a and b we 
proceed in the same way; and, as we have assumed that the 
number of points of infinite discontinuity is finite, we can break 
up the given interval into a definite number of partial intervals, 
to which we can apply the results just obtained. 

Thus, under the conditions stated above in (//), 

lim f /(a;) = when 0<a<6. 

Further, we have assumed that a; = 0 is not a point of infinite 
discontinuity of f{x). Thus the interval (0, a) can be broken up 
into two intervals, (0, a) and (a, a), where J{x) is bounded in (0, a), 
and satisfies the conditions given in (I) of this section in (0, a). 

It follows that 

lim [ 

/n->x Jo ^ 

and we have just shown that 

lim [ f{x)^^^ ~-dx~0, 

^—>00 .’a X 

Therefore, U7ider the conditioyis stated above in (//), 

lim [ f{x) dx^'lf( + 0). 

/ui— ►00 J 0 ^ 

93. Dirichlet’s Conditions. The results which we have obtained 
in §§91, 92 can be conveniently expressed in terms of what we 
shall call Dirichlet’s Conditions.”' 


* If the functions of bounded variation of § 36. 2 are included in the class of 
functions available for discussion, /(x) may be said to satisfy Dirichlet’s Conditions 
(i) when it is of bounded variation in the whole interval; or (ii) when it has a 
finite number of points of infinite discontinuity in the interval, and it is of bounded 
variation in the remainder of that interval, when the arbitrarily small neighbour- 
hoods of these points have been excluded ; provided that the infinite integral 
[6 

I f{z) dx be absolutely convergent. 

'fl 
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A fiinctien /(.r) will be said to satisfy Dirichlet^s Conditions* in 
an interval (a, i), in which it is defined, when it is subject to one 
of the two following conditions: 

(i)/(u) is hounded in (a, 6), and the interval can be brohen nj) 
into a finite number of open partial intervals, in each of 
which f(u') is monotonic; 

{\i) f(x) has a finite number of points of infinite discontinuitij in 
the interval. When arbitrarihf small neighbourhoods of 
these jwints are excluded, f('x) is bounded in the remainder 
of the interval, and this can be brohen up into a finite 
number of open partial intervals, in each of ivhich f(x) is 

Cf> 

•monofonic. Further, the infinite integral f{x)dx is to 

a 

be absolutehj convergent. 

AA^e may now say that: 

When f{x) satisfies Dirichlet's Conditions in the intervals (0, a) 
and (a, b) respectivelg, where 0<a<b, and /( +0) exists, then 

lim [ /(.t)®*” ^ dx^-l /( + 0), 

and lim [ f{x)^^^[*'^dx = Q. 

It follows from the properties of monotonic functions (cf. § 34) 
that except at the points, if any, where f{x) becomes infinite, or 
oscillates infinitely, a function which satisfies Dirichlet’s Con- 
ditions, as defined above, can only have ordinary discontinuities.f 
r>ut we have not assumed i that the function f{x) shall have only 
a finite number of ordinary discontinuities. A bounded function 
which is monotonic in an open interval can have an infinite number 
of ordinary discontinuities in that interval [cf. § 34J. 

Perhaps it should l)e added that the conditions which Dirichlet 

*J>ut sc*(' fMoljidtf on j). 

fThe conditions in the text can be further extended so as to include a finite number 
of points of oscillatory discontinuity in the neiphboiirliood of Which the function is 
bounded \e.g. sin 1/(.t-c) at a‘ = r], or of continuity, Avith an infinite number of 
maxima and minima in their nci^dibourhood \e.Q. {x - r) sin l/(a; -c) at x — c]. 

This j^cncralisation would also apply to the sections in which' Dirichlet ’s Con- 
ditions are employed. 

yriie same remark applies to the case Avhen f{x) is a function of bounded 
variation. 
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himself imposed upon the function f{x) in a given interval (a, 6) 
were not so general as those to which we have given the name 
Difichlet’s Conditions, He contemplated at first only bounded 
functions, continuous, except at a finite number of ordinary dis- 
continuities, and with only a finite number of maxima and minima. 
Later he extended his results to the case in which there are a finite 
number of points of infinite discontinuity in the interval, provided 

that the infinite integral f f{x)dx is absolutely convergent. 


94. Dirichlet’s Integrals (Second Form). 

where 0<a<6<7r. 

In the discussion of Fourier's Series the integrals which we shall 
meet are slightly different from Dirichlet’s Integrals, the properties 
of which we have just established. 

The second type of integral — and this is the one which Dirichlet 
himself used in his classical treatment of Fourier’s Series — is 

where 0<a<6<7r. 


We shall now prove that : 

When f(x) satisfies Dirichlefs Conditions (as defined in § 93) 
in the intervals ( 0 , a) and (a, b) respectively, where 0 <a< 6 < 7 r, 
and /( +0) exists, then 


lim 


j,, , sm Lix 

f(x) . ^ 

0 sin X 


rfx=J/{+0), 


and lim [ /(cc) = 

M-vv sinx- 

Let us suppose that/(.T) satisfies the first* of the two conditions 
given in § 93 as Dirichlet’s Conditions : 

f(x) is bounded, and the intervals (0, a) and (a, h) can be broken 
up into a finite number of open partial intervals, in each of which 
f(x) is monotonic. 


*Or, alternatively, that f(x) is of bounded variation in the intervals ( 0 , o) and 

(a. b). 
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Then, by § 36. 1 or § 36. 2 we can write 
f{x) = F{x)-G{x), 

where F{x), G{x) are positive, bounded and monotonic increasing 
in the interval with which we are concerned. 

Thus f(x) F(x) - G(x) -^1 

' Sin X L sin oj ' ' sin x J x 

But x/sinx is bounded, positive and monotonic increasing in 

(0, a) or (a, 6), when 0<a<6<7r.* 


X X 

Therefore jF(x)-; and G(x )-. — are both bounded, positive 

sin X sin X 

and monotonic increasing in the interval (0, a) or (a, 6), as the 
case may be, provided that 0<a<6<7r. , 


dx = ~{F{+0)-G(+0) 

=|/(+ 0 ), 


Next, let f(x) satisfy the second f of the conditions given in § 93, 
and let /( +0) exist. 

We can prove, just as in § 92, II, that 

lim f /(x) ^^^ ^^ dx=0y when 0<a<6<7r. 
sinx 

For we are given that f f{x)dx is absolutely convergent, and 

J Cl 

we know that x/sin x is bounded and integrable in (a, 6). 


It follows from § 91 that 


lim 

1 u sm a; 

and 

lim 1 

.siuMa: 

l/*' 


It follows that 




X 

sinx 


dx 


is absolutely convergent; and the preceding proof [§ 92, II] applies 
to the neighbourhood of the point, or points, of infinite discon- 

tinuity, when we write /(x) — in place of /(x). 

sin X 


* We assign to a;/sin x the value 1 at a:=0. 

t Or, alternatively, that f(x) is of bounded variation in the remainder of the 
interval, when the arbitrarily small neighbourhoods of the points of infinite dis- 
continuity are excluded. 
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Also, for the case lim f fix) dx, 

' smx ’ 

we need only, as before, break up the interval (0, a) into (0, a) 
and (a, a), where /(x) is bounded in (0, a) and from the results 
we have already obtained in this section the limit is found as 
stated. 


If it is desired to obtain the second form of Birichlet’s Integrals for the cases 
stated below without the use of the theorems of § 36. 1 or § 36. 2 the reader 
may proceed as follows : 

(i) Let /(a;) be positive, bounded and monotonic increasing in (0, a) and 

(a, 6). 

Then is so also, and —/(a:) is so also, 
sin a: / \ ^ 


But, by § 91, 


lim (“ (lx - 1 <A( + 0) = 2/( + 0). 


Therefore 


Also 




f(x)^^dx= '^'nxf^dx - \^f(xf^>^dx. 
\a ' ' sina; .0 sma; Jo sin a; 


Therefore lim [ /(a:) *^e/ar = 0. 


(ii) Let f(x) be positive, bounded and monotonio decreasing. 

Then for some value of c the function c ~ f(x) is positive, bounded 
and monotonic increasing. 

Also 

r sin ULX , r« sin fix . r<* .. . sin ux , 

[c -Ax)] - dx = c - J - dx - /(a:) ^ dx. 

In Olll X In aJll X In Sin X 


Using (i), the result follows. 

(iii) If /(a;) is bounded and monotonic increasing, but not positive all the 

time, by adding a constant we can make it positive, and proceed as 
in (ii) ; and a similar remark applies to thd case of the monotonic 
decreasing function. 

(iv) When /(a:) is bounded and the interval can be broken up into a finite 

number of open partial intervals in which it is monotonic, the result 
follows from (i)-(iii). 


(v) And if /(a:) has a finite number of points of infinite discontinuity, as 
stated in the second of Dirichlet’s Conditions, so far as these points 
are concerned the proof is similar to that given above. 
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95. Proof of the Convergence of Fourier's Series. In the opening 
sections of this chapter we have given the usual elementary, but 
quite incomplete, argument, by means of which the coefficients in 
the expansion 

f{x) — aQ 4 -(ai cos sin x) -f (ag cos 2 x +62 2a;) + ... 

— TT X - - JtT 

are obtained. 

We now return to this question, which we approach in quite 
a different way. 

We take the Fourier’s Series 

* 

+(ai cos X +61 sin x) +(^2 cos 2 a; +62 sin 2 .r) + , 

where — 2^, f when a r.-- 1, | 

If" If" I 

®n= I f{x') COS nx' (lx\ bn— I f{x) sin nx' dx\ \ 

TTj —If 7rJ-rr j 

We find the sum of the terms of this series up to cos nx and 
sin na;, and we then examine whether this sum has a limit as 
w->oo . 

We shall prove that, when f(x) is given in the interval (-tt, tt), 
and satisfies DirichleVs Conditions in that interval^ this s^im has a 
limit as n->oo . It is equal to f{x) at any point in -7r<a;<7r, 
where f{x) is continuous ; and to 

H/(^+0)+/(a;-())J, 

when there is an ordinary discontinuity at the j^oint ; and to 
HA — TT + 0)+/(7r — 0)] at a;== dz TT, when the Ivnuts /(tt — 0) a 7 id 
/( - TT + 0) exist. 

Let 


5„(x)=aQ +(^1 cos a; sin x) + ... cos nx sin nx), 
where Gq, 6,, etc., have the values given above. 

Then we find, without difficulty, that 

— f +2 cos (x'-x) + ... -f 2 cos n{x' - x)]dx* 


27rj-n^ sin-J(x'-x) 


dx' 


* In this and later sections, when reference is made to Dirichlct’s Conditions, it will 
be understood that these can bo modified, if desired, by the introduction of the 
functions of bounded variation as explained in the footnote on p. 225. 
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' m\l(x -x) 

27rjfl. sin4(x -x) 

Thus 

vsin(2n+l)ri , 

*'<*> = J. /(«-2a) *. 

+ + ( 1 ) 

ttJq Sin a ^ ^ 

on changing the variable by the substitutions x' -x = i^2a. 

If -7r<x<7r and f{x) satisfies Dirichlet’s Conditions in the 
interval (-tt, tt), f{x^2a) considered as functions of a in the 
integrals of (1) satisfy Dirichlet’s Conditions in the intervals 
(0, |7r+'2X‘) and (0, Jtt-Jj:) respectively, and these functions of 
a have limits as a~>0, provitlod that at the point x with which we 
are concerned /(u; -fO) and f(x~()) exist. 

It follows from §91 that, when x lies between - tt and tt and 
f{x - 0) and f{x +0) both exist, 


lim s„(x) = _ "yf(x-0) + ';^ f(x+0) 

II >X> '• 1--J 

=nf(^-o)+f(x+o)i 

giving the value /(u;) at a point where /( jt) is continuous. 

We have yet to examine the cases x = ±7r. 

In finding the sum of the series for x^tt, we must insert this 
value for x in before proceeding bo the limit. 

Thus Mtt)— 1 f(7r~2a) . da, 

ttJo sin a 

since the second integral in (1) is zero. 

It follows that 

/ X o X sin(2a + l)fx , 

+ ‘f' 

' sincx 

7r.lo s»na 

TrJo Rina 

where | is any number between 0 and tt. 
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We can apply the theorem of § 94 to these integrals, if f{x) 

satisfies Dirichlet^s Conditions in (- r, tt), and the limits /(- tt-O), 

/( - TT +0) exist. 

Thus we have lim = 

«— ►» 

A similar discussion gives the same value for the sum at a;= ~ tt, 
which is otherwise obvious since the series has a period 27r. 

Thus we have shown that when the arbitrary function f(x) satisfies 
DirichleVs Conditions in the interval { — ir, 7 r)i and 

If’" 

Uq = ^ j f(x') dx* and, when n ^ 1 , 

1 frr 1 fir 

" 1 / nx* dx\ = — I f{x') sin nx' dx\ 

TT J -ir TT J -w 

the Fourier's Series 


ao+(aicosx4-6i sin x) ^(ag cos 235 + 62 + ... 
converges to 

i[/(a:+0)+/(a;-0)] 

at every point in -7r<x<x where f{X'\‘0) andf{x-0) exist ; and 
at x^ ±Tr it converges to 

i[/( +/(7r ~ 0)], 

when /( “ TT +0) and /(tt - 0) exist* 


There is, of course, no reason why the arbitrary function should be defined 
by the same analytical expression in all the interval [cf. Ex. 2 below]. 

Also it should be noticed that if we first sum the series, and then let x 
approach a point of ordinary discontinuity x^y we would obtain or 
according to the side from which we approach the point. On the 
other hand, if we insert the value Xq in the terms of the series and then sum 
the series, we obtain i[/(^o + 0) 

We have already pointed out more than once that when we speak of the 
sum of the series for any value of x, it is understood that we first insert this 
value of X in the terms of the series, then find the sum of n terms, and finally 
obtain the limit of this sum. 


Ez. 1 . Find a series of sines and cosines of multiples of x which will represent 

^ T, -— c* in the interval - tt < x < tt. 

28mh7r 


♦If the reader refers to § 101, he will see that, if /(x) is clcfinod outside the interval 
( - TT, tt) by the equation /(x + 27r) =/(x), w’e can replace (1) by 

»«(*) = ^ i^7(* - rfa + i (="/(* + 2«) ?i2i2!i±iL“ 

In this form we can apply the result of § 94 at once to every point in the closed 
interval ( - ir, ir), except points of infinite discontinuity. 
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OS] 


Here T ^^osnxdx, -n^l. 


What is the sum of the series for x= ±r ? 

TT 

2 sinh TT ^ ” ~ 2 sinh tt . 

Integrating by parts, 

ftr 

( 1 + n^)\ fi* cos nx dx={e^ - e-^) cos nir. 

(-ir 


Therefore 
Also we find 
Similarly, 

Therefore 


1 +71® 


ao = i. 

h„ = 


1 


” 2 sinh TT )-tr 


e^ainnxdx 


TT 

2 sinh 


+ ( rh ^ " rf2“ 2^) + • • • . 


cos 2x - |-;^2 

when -7r<x<7r. 

When X ~ ± 7 r, the sum of tlie series is coth tt, since 
/( - TT + 0) +/( r - 0) = r coth tt. 


iiiliiiiilllliiiiliiiilllili 

iilllliSjlii 
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Fio. 10. 


In Fig. 16, the curves 
^~2 sinh TT ^ ' 

/I !’• 

2/=i+(~r:;32COsa: + rTpsin 


are drawn for the interval ( - tt, tt). 

It will be noticed that the expansion we have obtained converges very 
slowly, and that more terms would have to be taken to bring the approxima- 
tion curves [y=5n(^)] function in -7r<ar< tt. 
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At a?= ±7r, the sum of the series is discontinuous. The behaviour of the 
approximation curves at a point of discontinuity of the sum is examined in 
Chapter IX. 


£z. 2. Find a series of sines and cosines of multiples of x which will repre- 
sent f{x) in the interval - tt < a: < tt, when 
f(x)=0, 

f{x) - jTrar, 0 < a; < tt. J 


Here 


Therefore 




1 fTr 1 

iTra; cos nx dx = nTr - 1 ), 

6- = - 1 1 Tra; sin nxdx— - ^ cos mr, 

" tt’o 4n 

/(*) = 16 +2 [ - cos + ^ sin xj - sin 2x + ..., 


when - TT < a: < TT. 

When a;= ±Tr the sum of the series is Jtt®, and we obtain the well-known 
result, TT® 11 


Ex. 3. Find a series of sines and cosines of multiples of x which will repre- 
sent a; 4- a:* in the interval ~ r < a; < tt. 

1 i*7r 1 IT® 

Here ®®~27rl + = x'^dx- ^ , 

1 i‘»r 2 f’’’ 

^ j (a: -f a:*) cos nx dx — ^ j x^ cos nx dx, 

and, after integration by parts, we find that 
4 

1 I'tr 2 

Also, = 1 sin nxdx= x sin nx dx, 

" 7rJ_n> TT.'o 

2 

which reduces to 
Therefore 

a;-f a:® = y -f4 ^ -cos a;-f-^ sina;^ -4 sin 2a;^ + ... , 

when -rr <x<Tr. 

When x= ±Tr the sum of the series is tt*, and we obtain the well-known 
result that 11 

6 + * ■ 


96. The Cosine Series. Let f{x) be given in the interval (0, tt), 
and satisfy Dirichlet’s Conditions in that interval. Define f(x) 
in -' 7 r = a;<0 by the equation f{-x)=f{x). The function thus 
defined for ( - tt, tt) satisfies Dirichlet’s Conditions in this interval, 
and we can apply to it the results of § 95. 
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But it is clear that in this case 

1 * 1 
= 27 r j ^ leads to M I (^') 

If"' 2 f ^ 

= " I / [^') cos nx'dx' leads to = 1 / (x') cos nx'dx', 

TTj-fl. 7rJ(j 

1 f 

and 6„= 1 f{x') sin nx' dx' leads to hn — 0. 

TTj 

Thus the sine terms disappear from the Fourier’s Series for this 
function. 

Also, from the way in which f{x) was defined in -7r;rzX<0, 
we have H/(+0) -i /(-())] .-/( +0), 

and J[/(_^+0)+/(,r-0)]=/(.r-0), 

provided the limits /( +0) and/(7r ~0) exist. 

In this case the sum of the series for x’ = 0 is /( -f-0), and for 
x = 7r it is /(tt-O). 

It follows that, when f{x) is an arhilrarij function satisfying 
Dirichlefs Conditions'^ in the interval (0, ir), the sum of the Cosine 
Series 


TTJ 0 


+ V cos nx 


‘'0 


cos nx' dx' 


' 0 '' 1' 
is equal to \[f{^ +/(^ ~ f^)l 

at every point between 0 and ir %chere f[x and f(;x-^) exist) 
and, when f( +0) and /(tt-O) exist, the sum is f(-hO) at x — 0 and 
/(tt — 0) at X — TT. 

Thus, when f(x) is continuous and satisfies Dirichlet’s Con- 
ditions in the interval (0, tt), the Cosine Series represents it in 
this closed interval. 

Ex. 1. Find a series of cosines of multiples of x wliich will represent x in 
the interval (0, tt). 


Here 

and 

Therefore 


1 r"" 

Uq = a; dwC = Jtt, 

TT 'o 

^ f X cos nx dx =- T (cos ?i7r - 1 ). 

” TT j 0 ^ 

= 2 - ^ [^cos X ^2 cos . J, 0 X ki tt. 


Since the sum of the series is zero at we have n<j;ain 
8 ^3* 5“ ^ 


♦See footnote, p. 2S0. 
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In Fig. 17, the lines y = x, 0 = x 1 

y=-x, -jrSirgO,/ 

and the approximation curve 

7 r 4 / ,1 0.1 

y = 2 ~ f cos X + cos 3x + ^ cos 5x\ 

are drawn. 


- TT ^ X ^ TT, 



FlO. 17. 

It will be seen how closely this approximation curve approaches the lines 
ys= ±a: in the whole interval. 

Since the Fourier’s Series has a period 2ir, this series for unrestricted values 



of X represents the ordinates of the lines shown in Fig. 18, the part from the 
interval ( -tt, tt) being repeated indefinitely in both directions. 

The sum is continuous for all values of x, 

£z. 2. Find a series of cosines of multiples of x which will represent f{x) 
in the interval (0, tt), where 

f{x) = iTrx, 

/(x)=j7r(7r-a?), J7r<x^7r. / 

at=l * r Jir(ir 

^ Jo ^ .'!«■ 


Here 
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and 

a- = - i7ra;co8»xda; + ~ ( J7r(7r -a;) cos?i«(fa; 


= i(^ a;cosna;da;+i( (jt - x) cos nz dx, 


}o 

which gives 

1 r, « t 2 nir . ^mr 

[1 + cos riTT - 2 cos Jwtt] cos sin* 


Thus vanishes when n is odd or a multiple of 4. 

Also /(a;) = ^-2j^^cos2a;4-^cos6a: + ...J, 0~a;^7r. 


0 ) 


( 2 ) 


X 

FlO. 19. 

In Fig. 19, the lines y = 0 ^ a; ^ Jtt, 

y = i7r(7r-x), J7r^a;~7r, | 

and the approximation curves 

y = i^’r*-Jcos2«, I b^ar^TT, 

y = ^ tt* - J cos 2a; - cos 6a;, f 

are drawn. 

It will be noticed that the approximation curve, corresponding to the 



terms up to and including cos 6a;, approaches the given lines closely, except 
at the sharp corner, right through the interval (0, ir).. , 

For unrestricted values of a; the series represents the ordinates of the lines 
shown in Fig. 20, the part from to tt being repeated indefinitely in both 
directions. 

The sum is continuous for all values of x. 
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Ex. 3. Find a series of cosines of multiples of x which will represent /(«) 
in the interval (0, tt), where 

/(a;)=0, 0~a:<i7r,| 

/(W = Jir, !• 
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( 1 ) 





Here 

Also 



( 3 ) 


«o=“^ [ f(x)dx = ^ \ lTrdx=i7r, 

/(x)co8??a:</a:=|^ cosna:da:= -^sin Jwir. 


Thus ‘ /(x)=i7r~[cosa;-.\cos3a; + J cos6a?-...], 0~a; = 7r, 
since, when a:=}r, the sum of the Fourier’s Series is i[/(K+0) +/(Jir -0)]. 
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From the values at a;=0 and x=ir, we have the well-known result, 

1=1-},+}-.... 

In Fig. 21, the graph of the given function, and the approximation curves 
y — iir- cos X, \ 

y = Jir - cos a; + J cos 3a;, > O — x^ir, 

* y = Jtt - cos x 4- cos 3a; - 1 cos 5a:, j 

are drawn. 

The points a;=0 and a; = 7r are points of continuity in the sum of the series ; 
the point a; = Jtt is a point of discontinuity. 

The behaviour of the approximation curves at a point of discontinuity, 
when n is large, will be treated fully in Chapter IX. It will be sufficient to 
say now that it is proved in § 117 that just before x — ^ir the approximation 
curve for a large value of n will have a minimum at a depth nearly 0-14 below 
y=0: that it will then ascend at a steep gradient, passing near the point 
(i^» Jtt), and rising to a maximum just after x = \Tr at a height nearly 0*14 
above Jtt. 


Also 

Here 


and 


£z. 4. Find a series of cosines of multiples of x which will represent f(x) 
in the interval (0, tt), where 

f(x)^\Tr, 0 :£a;<?j7r, 

f(x)-0, lw<x<lTry |‘ 

/(a;)=-iT, lT<x:^7r. [ 

/(;j7r) = Ji7r, /(ri’r)= -Jtt. j 

firr fTT 

ao = U dx-M dx=0, 

Jo ’ Jl"- 

H 1 cos nx dx - T, ( cos nx dx 
" ■' ,'o •’ 'It 

2 

= _ [sin ?. rnr + sin H mr] 
ou 

4.1 1 

= „ sm hiTT cos Imr. 

3w ^ ” 

Thus a„ vanishes when n is even or a multiple of 3. 

2 a/3 

And /{x) = « * [cos x-l cos 5x + 1 cos 7x - cos 1 lx + .. .], 0 ^ x ~ tt. 
o 

The points x=0 and x—tt are points of continuity in the sum of the series. 
The points x—^tt and x = 57r are points of discontinuity. 

Fig. 22 contains the graph of the given function, and the approximation 
curves 

.2V3, 




cosx. 


y = [cos X - I cos 5x], 

u 


2V3 


[cos X - 1 cos 5x + 1 cos 7x], 
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( 4 ) 
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Ex. 5. Find a series of cosines of multiples of x which will represent 
log (2 sin Ja;)* in the interval (0, ir). 

Here Oo = ~ I (2 sin ^x)dx 

^ .0 

2 fiw' 

=log 2 + - I log sin X dx 
.’o 


And 



by Ex. 4, p. 131. 

\ cos nx log (2 sin \x) dx 
0 

\ cos 2nx log (2 sin x) dx 


1 

tC 


by Ex. 5, p. 131. 


Thus log (2 sin Ja;) = - [cos a; + J cos 2a; + J cos 3ar + ...], when 0 < a; ^ tt. 

It follows from this — or may be obtained independently — ^tTiat 

log (2 cos Ja:) = [cos x- \ cos 2x + i cos 3x -...], when 0 ^ x < tt. 

These expansions have been obtained otherwise in § 70. 1. [See footnote 
on p. 159.] 


97. The Sine Series. Again let f(x) be given in the interval 

(0, tt), and satisfy Dirichlet’s Conditions in that interval. Define 

f{x) in - TT ^ x <0 by the equation /( - x) = - f{x). The function 

thus defined for ( - tt, tt) satisfies Dirichlet’s Conditions in this 

interval, and we can apply to it the results of § 95. 

But it is clear that in this case 

If"". 2 f’’ . 

6„ = - I f{x') sin nx' dx' leads to bn = - I f(x')smnx' dx', 

and that a^=0 when w^O. 

Thus the cosine terms disappear from this Fourier's Series. 

Since all the terms of the series 

bisino; H-ftg sin 2a; + ... 

vanish when x=0 and a; = x, the sum of the series is zero at these 
points. 

It follows that, when f{x) is an arbitrary function satisfying 
DirichleVs Conditions^ in the interval (0, tt), the sum of the Sine 
Series, 

- Vsin nx| fix') sin nx' dx', 

'TT Y Jo 

is equal to ^ [ f {x +0) +f{x - 0)] 


*This function is infinite at x=0, but it satisfies Dirichlet^s Conditions. 
tSee footnote, p. 230 . 
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at every point between 0 and tt tvhere f{x +(S) and f{x-0) exist) 
andy when a?=0 and x = 7ry the sum is zero. 

It will be noticed that, whcn/(x) is continuous at the end-points 

= 0 and jr = 7 r, the Cosine Series gives the value of the function 
at these ]>oints. The Sine Series only gives the value of f{x) at 
these points if f{x) is zero there. 

Ex. 1. Find a sorios of sine.s of multiples of x which will represent x in the 
interval 0 < x < tt. 

Here " 1 x sin nx rfj; = ( - 1 

.'o 

TJicreforo .T = 2[sin a; - J sin2a;+ ?. sin.3j: - 0:-.r<7r. 

At . 1 * = “ tlie sum is discontimioiis. 


y 



J J«. 23. 


In Fig. 23, the line 2/ =a\ - tt ~ .t ~ tt, 

and the approximation curve 

fi/ = 2[sin a; - J sin 2a; + ?. sin 3a; - ] sin 4a; + 1 sin 5.c], - tt ^ a; 11 tt, 

are dra\vn. 

The convergence of the series is so slow that this curve does not approach 
y=:x between -ir and tt nearly as closely as the corresponding approximation 
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curve in the cosine series approached y=±.x. If n is taken large enough, 
the curve y—8j,x) will be a wavy curve oscillating about the line y=^x from 
- IT to + TT, but we would be WTong if we were to say that it descends at a steep 
gradient from -tt to the end of y=ar, and again descends from the other 
end oi y — x to x = 7r at a steep gradient. As a matter of fact the summit of 
the first wave is some distance below y~xdXx—--K^ and the summit x>f the 
last wave a corresponding distance above y—xbXx=T: when n is large. 

To this question we return in Chapter IX. 



I'lo. 21 . 


Since the Fourier’s Series has a period 27r, this scries for unrestricted values 
of X represents the ordinates of the lines shown in Fig. 24, the part from the 
open interval ( -tt, tt) being repeated indefinitely in both directions. The 
points ±77, ±37r, ... are points of di.seontinuity. At these the sum is zero. 

Ex. 2. Find a .series of sines of multiples of x which will represent f{x) in 
the interval 0 rfra: ^ r, where 

/(.r) = l7r.r, 0 ^ a; ^ Jr, \ 

/(.r) = Jr(r-a;), Jr:ia;?^r. ) 

Here ] ttx sm war ax + ~ 

r „ .. 

I’Jnr i*7r 

= J X sin nx dx±M (r - x) sin 7ix dx, 

.’(I .in 

which gives sin 

Thus f{x) =sin x-~sm 3x±^^ sin 5x - , 0,‘^a; ^r. 

Fig. 25 contains the lines y—iyrx, Jr, ] 

2/ = Jr(r~x), Jr^x^r, / 
and the approximation curves 
j/=sin X, 

y=sin x-^ sin 3x, 
y =sin X - i sin 3x sin 5x, 



Jr(r -x) sin wx dx 


0^'x^r. 
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It will be noticed that the last of these curves approaches the given lines 
closely, except at the sharp coiner, right through the interval. 


( 1 ) 





For unrestricted values of x the series represents the ordinates of the lines 
shown in Fig. 26, the part from - tt to + tt being repeated indefinitely in both 
directions. 

The sum is continuous for all values of x. 



Ex. 3. Find a series of sines of multiples of x which will represent f(x) 
in the interval (0, ir), where 

/(a;)=0, 0~x<\7r, ' 

/(W=j7r, 

/W=0. 



97] 


FOURIER’S SERIES 


245 



Therefore b„ vanishes when n is a multiple of 4. 

And /(x)=8in ar-sin + i sin 3 j;+ 1 sin ^ sin 6 j;+ , O^ar^Tr. 

Fig. 27 contains the graph of the giv’cn function, and the approximation 
curves 

3 / = ain x, 
y = sin X - sin 2x, 
y = sin X - sin 2x + J sin 3x, 
y = sin X - sin 2x + J sin 3x + 1 sin 5x, 

The points x = j7r and x — tt are points of discontinuity in the sum of the 
series. The behaviour of the approximation curves for large values of ti at 
these points will be examined in Chapter IX. 



£x. 4. Find a series of sines of multiples of x which will represent /(x) in 
the interval (0, ^), where 

/(x) = j7r, 0 <x< ?.7r, 

/(x)=0, J7r<x<|;7r, 

/(^) = - < X < TT. 

Also /(0)=/(7r)=0;/a7r) = i7r;/a7r)= -iTT, 


Here 



sin 7ix dx 


2 

3n 


[ 1 - cos J WTT - cos WTT + COS HTt] 


8 2 wxr . 2 WTT 

2 6 ' 


Therefore a„ vanishes when n is odd or a multiple of 6. 
And /(x)=sin 2x + .] sin 4x + ^ sin 8x-f 1 sin 10x + ... , 


The points x=0, x = j 7 r, x=47r and x=7r are points of discontinuity in the 
sum of the series. 

Fig. 28 contains the graph of the given function, and the approximation 
curves 

y=8in 2x, 
y = sin 2x + .1 sin 4x, 
y =sin 2x + .j sin 4x + J sin 8x, 
y s=sin 2x + J sin 4x + J sin 8x + 1 sin lOx, 
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98. Other Forms of Fourier's Series.* When the arbitrary 
function is given in the interval ( - 1), we can change this interval 

to ( - X, tt) by the substitution u^^irxll. 

In this way we may deduce the following expansions from those 
already obtained : 

I J /(^') +1 2 ^ xj f(x') cos ^ x' dx\ 0 ^ a; Z, ...(2) 

~ ^ sin x^ f{x') sin ^ x' dx\ 0^x~l (3) 

When f{x) satisfies Dirichlet’s Conditions in ( - Z, Z), the sum of 
the series (1) is equal to J[/(^ every point in 
-Z<x<Z where/(a;+0) and f{x-0) exist; and at x=±lits sum 

i[/( ~ ^ +/(^ ” ^)]> when the limits /( ~ Z + 0) and /(Z - 0) exist. 

When f(x) satisfies Dirichlet's Conditions in (0, Z), the sum of 
the series (2) is equal to M/(^+0) +/(x--0)] at every point in 
0<a;<Z where /(a;+0) and f{x-0) exist; and at x=0 its sum 
is/( +0), at x=lits sum is/(Z - 0), when these limits exist. 

When f{x) satisfies Dirichlet’s Conditions in (0, Z) the sum of 
the series (3) is equal to ^ [/(a; +0) -f/(a:-0)] at every point in 
0<x<l where f{x +0) and f{x-0) exist ; and at a;=0 and x=l its 
sum is zero. 

It is sometimes more convenient to take the interval in which 
the arbitrary function is given as (0, 2x). We may deduce the 
corresponding series for this interval from that already found 
for ( - X, x). 

Consider the Fourier's Series 

F(x*)dx* -f F{x*)co8n{x' -x)dx\ 

where F{x) satisfies Dirichlet's Conditions in ( - x, x). 

Let M=x+aj, u' = 7r+x' and /(w) = F(w-x). 

Then we obtain the series for /(w), 

2x1 ”^~Sl f{'u')co8n{u'-u)du', 

for the interval (0, 2x). 


* See footnote, p;>230. 



98] 


FOURIER’S SERIES 


249 


On changing u into.x, we have the series toTf(x), 

^ dx' + ^J^/(x') cos n{x' - x)dx\ 0 ^ 27r (4) 

The sum of the series ( 4 ) is 2 [/(•*' +^) +/(^~^)] ^t every point 
between 0 and 27 r where f{x-\-0) and f{x-0) exist; and at a;=:0 
and aj = 27 r its sum is 

H/(+0)+/(2;r-0)], 
when these limits exist. 

In ( 4 ), it is assumed that f(x) satisfies Dirichlet's Conditions in 
the interval (0, 27 r). 

This reduces to a Cosine Series if f(x)=f{27r-x) and to a Sine 
Series if f{x) = ~/( 27 r - x). 

If the interval is (0, 1), we have instead of (4) 

[ f(x')dx' +2^{ f{x')cos2n7r(x-x')dx\ ....( 5 ) 

Jo 1 Jo 

a series with period unity. 

Again, it is sometimes convenient to take the interval in which 
the function is defined as (a, 6). We can deduce the correspond- 
ing series for this interval from the result just obtained. 

Taking the series 

^ f F(x') dx' + f ~ ^ i^X’^2Try 

IiTT Jo 1 J 0 

(b-n)x , j,, . ^| 27 r{H-a)l 

we write w = a + 7, and f(u) = F — . 

iTT '' ' ' I 6 - a J 

Then in the interval a we have the series for/(w), 

, - - f flu*) dll* + V f f{n*) cos - u) du*, 

b-aJa ' iJa b-a^ ' 

On changing u into x, we obtain the series for f{x) in a ^ x ^ 6, 
namely, 

sh !/<*'> £ <*' - *> *' <®> 

The sum of the series (6) is i[/(a:+0) +/(x-0)] at every point 
in a<x<b where/(x+0) and f{x-0) exist ; and at x=a and x=b 
its sum is H/(® +®) +/(^ “ these limits exist. 

Of course f{x) is again subject to Dirichlet’s Conditions in the 
interval (a, 6). 
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The corresponding Cosine Series and Sine Series are, re- 
spectively, 

+ 5^2 cos ^(x - a)£/(x') cos - a) dx'. 


a^x^b, 


~b - o § -£■ ~ “ ®) *''' 


a^x^b. 


Ex. 1. Show that the series 

4. f . tt: 

i^r “7 

is equal to 1 when 0 < x < Z. 


•( 7 ) 

.( 8 ) 


4 / . TTX I . Z-x^ 

H-gSm-j + 




Ex. 2. Show that the series 

ca 2c / . Tra ttx 1 . 27ra 27rx 


ca 2c f . Tra ttx 1 . 27ra 27rx \ 
_+_ (^smyCOS J +-sin— C 08 -y+...j 

is equal to c when 0 < x < a and to zero when a<x<l. 


Ex. 3. Show that the series 

1 * 1 • To/ V • 2n7r . w-x . . nTX\ 

+ ~ 2 - sin -g- |2 (^3 - Vi) sm sin -j- + (2t;, - Vj - v^) cos - 


3 


is equal to 


when -i<x<-^, 


I 


V- when -o<x<^, 


t ;3 when -^<x<l. 

Ex. 4. Show that the series 

„ r . sin 2x sin 3x 
2|_«nx + -^+-3 + 

represents (tt - x) in the interval 0 < x < 27r. 


...] 


99. Poisson’s Discussion of Fourier’s Series. As has been 
mentioned in the introduction, within a few years of Fourier’s 
discovery of the possibility of representing an arbitrary function 
by what is now called its Fourier’s Series, Poisson discussed the 
subject from a quite different standpoint. 

He began with the equation 


+2£r-oo,»(a^-.), 
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where | r |<l, and he obtained, by integration, 

If' 1 - »■* 

=^| f{x')dx'+^^r’^^ f{x')coan{x'-x)dx'. 

Poisson proceeded to show that, as r >1, the integral on the 
left-hand side of this equation has the limit /(:/;), supposing /(x) 
continuous at that point, and he argued that f{x) must then be the 
sum of the series on the right-hand side wluui r=l. Apart from 
the incompleteness of his discussion of the questions connected 
with the limit of the integral as r->l, the conclusion he sought 
to draw is invalid until it is shown that the series does converge 
when r — 1, and this, in fact, is the real dilliculty. In accordance 
with Abel’s Theorem on the Power Series (§ 72), if the series 
converges, when r— 1, its sum is continuous up to and including 
r=l. In other words, if wc write 

F (r, x) = [ / (x') dx' -{-~ ^ [ / (x') cos n (x' - x) dx\ 

we know that, if i’(l, x) converges, then 

\im F{r,a:) = F{\,x). 

r-l 

But wc have no right to assume, from the convergence of 

lim F(7', x), 

r >i 

that J (1, x) does converge. 

Poisson’s method, however, has a definite value in the treatment 
of Fourier’s Series, and we shall now give a presentation of it on 
the more exact lines which we have followed in the discussion of 
series and integrals in the previous pages of this book. 


100. Poisson's Integral. The integral 

1 "2rcos(x'-a:) + r 


J(x')dx\ |r |<l, 


is called Poisson's Integral. 

We shall assume that/(;t') is either bounded and integrable in the interval 
( -TT, tt), or that the infinite integral T f(x)dx is absolutely convergent. 

— JT 

1 CO 

Now we know that = — ^ 1 +2 r” cos nO 
1 - 2r cos 0 f r- i 

when I r I < 1, and that this series is uniformly convergent for any interval of 
0, when r has any given value between - 1 and + 1. 



252 


FOURIER’S SERIES 


[oh. VII 


ir 

2;rl_,l-2r 


It follows that 
and that 

1 I » l--r» 

27r) -irl - 2r cos {x' - a) + r* 


cos {x' -x) + r 
f(x')dx' 


dx' = l, 


= I f(x') dx' + - ^ r” ( f{x') cosn{x' - x)dx' ( 1 ) 

Xu}-n « j J~ir 

under the limitations above imposed u{K)n f{x). (Cf. §70. 1, Cor. II, and 
§ 74, I.) 

Now let us choose a number x between - tt and tt for which we wish the 
sum of this series, or, what is the same thing, the value of Poisson’s Integral, 

2jr) _ , 1 -2r cos ( j:' - x) + 


Denote this sum, or the integral, by F(r, x). 

Let us assume that, for the value of x chosen, 

lim [/{j: + 0+/(^--0] 
t~*0 

exists. 

Also, let the function (/){x') be defined when -tt '-zx' ' .. tt by the equation 

<f>{y) =f(x’) - 1 lim [/{X + 1) +f{x - 1)]. 
t~>0 

Then 

Fir, J-) - J lim [/(x + 0 +f{x - /)] 

e-^0 




I -r* 


=j-r 

2r.L,r 1 -2rcos (y-a:) + r2 


( 2 ) 


But we are given that lim [f{x + t)+f{x-t)] 
exists. 

Let the arbitrary positive number € be chosen, as small as we please. Then 
to Jc there will correspond a positive number >; such that 


\f(x + t) +f(x - 0 - lim [/(a: + i) +/(r - «)] I < }« (3) 

«-*() 

when 0<t^}), 

The number y fixed upon will be such that {x -i), x + y) does not go beyond 
(-tt, tt). 

Then 


1 (•*•+»» 


I^r2 

1 - 2r cos (x' - x) -h r® 


(f>(x')dx' 


1 p I-r» 

2r)o I - 2r cos f + r* 


[(f)(x + t)-\-^>{x-t)]dt 


-If ” r 

27rj(» 1 -2rcosf + r* ‘ 


f{x + 0 +/(« - 0 - lim [f(x + /) +f(x - 0]} df, 

t-M) 
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It follows that 


1 -r^ , , , € h 1 -r2 

27r)x-i7 i — 2rcos(a;^ — a:)+r* ^ ^ ^47r, o l- 2 rco 37 + r* ^ 


<v 


C fir 


1-r* 


47rJ - 1 - 2r cos / + 




<i£. 

Also, when 0 < r < 1, 

l27i=(l_, ■‘'L+J 


( 4 ) 


1 


l-r» 


' 27r 1 “ 2r cos 

. 1 -r2 

■ 1 - 2r cos 


■i7+r* (2W I- „ ^ 0 

X A, say (5) 


But 


< . 

1 - 2r cos jj 4 - 

2(1 -r) 

<; ^ ■'■■■ , if 0 < r < 1, 

l-2rcos,,+r^ (1 - r)* + 4r sin* 1‘ 

1 -r 


2r sin* 


And 

provided that 

It follows that 

I 1_ 

I 2 7r 

if 


1 -r € 

< 


2r sin 


. .V 2A* 

in2 • 


2 

r > • 


1+ T 


I ( c + 11+ j H ^ 


1 >r>- 




(6) 


Combining (4) and (6), it will be seen that when any positive number c 
has been chosen, as small as we please there is a positive number p such that 
I Fir, x)-i lim [/(z + 1) +/(z - <)] 1 <«, 

t~>0 

when p^r<l, provided that for the value of x considered lim [f{x + 1) +f(x - 1) ] 
exists. 

We have thus established the following theorem : 

Let f(x)y given in the interval ( - tt, tt), be hounded and integrdble, or have an 
absolutely convergent infinite integral, in this range. Then for any value of 
X in - TT < a; < TT for which 

lim [/(a: + 0+/(i*^-0] 

t—*-0 

exists, Poisson's Integral converges to that limit as r-> 1 from below. 
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In partictdar, at a point of ordinary discontinnity of /(a;), Poisaon^s Integral 
converges to j [/(a: + 0)+/{a;-0)], 

and, at a point where f{x) is continuous, it converges tof(x). 

It has already been pointed out that no conclusion can be drawn from this 
as to the convergence, or non-convergence, of the Fourier’s Series at this 
point. But if we know that the Fourier’s Series does converge, it follows 
from Abel’s Theorem that it must converge to the limit to which Poisson’s 
Integral converges as r-> 1 . 

We have thus the following theorem : 

Iff(x) is any function, given in ( - tt, tt), which is either hounded and integrahle, 
or has an absolutely convergent infinite integral f f{x) dx, then, at any point x 

}-rr 

in -TT <x<Tr at which the Fourier's Series is convergent, its sum must he equal to 

lim [f(x + t)+f(x-i)], 
t-*o 

provided that this limit exists. 

With certain obvious modifications these theorems can be made to apply 
to the points - tt and - as well as points between - tt and tt. 

It follows immediately from this theorem that : 

If all the Fourier's Constants are zero for a function, continuous in the interval 
( - TT, tt), then the function vanishes identically. 

If the constants vanish but the function only satisfies the conditions 
ascribed to f(x) in the earlier theorems of this section, we can only infer that 
the function must vanish at all points where it is continuous, and that at 

points where lim [ f(x + f)+ f(x - f)], exists, this limit must be zero. 
t — ^0 

Further, if (a, h) is an interval in w’hich f{x) is continuous, the same number 
p, corresponding to the arbitrary e, may be chosen to serve all the values of x 
in the interval (a, h) ; for this is true, first of the number v in (3), then of A 
in (5), and thus finally of p. 

It follows that r->»l Poisson's Integral converges uniformly to the valwe 
f(x) in any interval (a, b) in which f(x) is continuous.* 

This last theorem has an important application in connection with the 
approximate representation of functions by finite trigonometrical series-t 

101. Fej4r’s Theorem.^ 

Let f(x) be given in the interval {-ir, tt). If bounded, let it be 


♦It is assumed in fliis that f {a- 0)=f (a)— f (a + 0) and /(6 -0)=/(6)=/(6-|-0). 
Also f{x) is subject to the conditions given at the beginning of this section. Cf. 
§107. 

t Cf. Picard, Traite d' Analyse, 1 (2" cd., 1905), 276; Bficher, Annals of Math., (2), 
7 (1906), 102; Hobson, Theory of Functions of a Real Variable, 2 (2nd ed., 1926), 
637. 

tCf. Math. Annalen, 58 (1004), 51. 
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integrable ; if unbounded, let the infinite integral J f{x)dx be 
absolutely convergent. Denote by s„ the sum of the (n + 1) terms 

^ I / (^ ) -x)dx'- 


Also let rr„ (x) = 

w 

Then at every point x in the interval - 7 r<a;< 7 r at which /(a? 4-0) 
and /(a? - 0) exists 

lim cTn(x) = l[f(x-hO) 4-/(x-0)]. 


With the above notation, 

_ 1 f" r , ,v cosn(a;'~a;)-cos(n4-l)(x'--a:) , , 
27rJ -.y ^ 1 - cos (x' -x) ^ 

Therefore 


'■w=2y'/M 


1 ~cosn(ip'-x) , , 

■1 7^-7 — 

1 - COS (x - X ) 


1 j., sin^infx'-x) 


dx' 


-2n^}^^^/^^^~sinmx'-x) 
if /(x) is defined outside the interval ( - 


dx', 

TT, tt) by the equation 


(1) 


/(x+ 27 r)=/(x). 


Dividing the range of integration into ( - tt 4 -x, a;) and 
(x, TT+x), and substituting x'=x-2a in the first, and x'=a;+2a 
in the second, we obtain 


/ V 1 P r/ n .sin^wa , 1 P r/ ,o xSin^^ia , 

^(x) = — I f(x-2a) . « da+ /(a^+2a)— v « da (2) 

^ nTrJo*'^ sin^a nTrJo*'^ sin^a ' ' 


Now suppose that x is a point in ( - tt, tt) at which /(x +0) and 
/(x~0) exist. 

Let € be any positive number, chosen as small as we please. 
Then to € there corresponds a positive number rj chosen less 
than Jtt such that 

|/(ic+2a) I -/(^+^)l< ^ wh®n 0<a^ij. 
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Also 


1 .o vSin^MOj 1 Prj./ n V .m, sin^wa, 

nil, = *" 

' Jo sm^a 

. 1 .sin^na , 

+ f{x+ 2 a)—r-^da 

nirJri sin^a 


/(^ + 0) .~^da 

nir^^ J« sin^a 


= 7 i 4-/2 4-/3 4-/4, say.* 

Putting = i 4-cos 2tt 4- cos 4 a 4- ... 4-cos 2(n- l)a, 


.( 3 ) 


we have 
and 
Thus 


Cn-l = i 


(cos 2(n - l)a - cos 2 na) 
4 ( 1 - cos 2 a) * 


r -lO j. , (1 - coa 2)ia) , sin^nat 

0 1 ••• M-i 2 (i_cos 2 a) ^ sin^a 

= (^o+C^+...+C„.,)da 


= ^n7r, 

since all the terms on the right-hand side disappear on integration 
except the first in each of the C's. 

It follows that +0). 


Also 


I 1 f' I r/ X r/ rxx 1 sin^na , 

e f’' sin^/m , 

< — ♦ 2" 

«.7rJo sin^a 


< 


€ r^’"sin^/ia 
?7rJo sin^a 


UTT, 

■I 
' 2 


da 


.(4) 


Further, 


l^al |/(■«.• +2a)| 

nirjy^ ’ sm-a 


< 

< 


nir siir 
1 

2nirs\n^ij}^>.2rf 


r.r+»r 

\m\dx' (6) 

Kri-' 2 n 


♦This discussion also applies when the upper limit of the integral on the left 
is any positive number less than irr. 

fThis integral can be obtained at once from ( 1 ) by putting /(«) = ! in ( -t, if ). 
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But we are given that j* \f(x*)\dx* converges, and we have 

defined f(x) outside the interval (-tt, tt) by the equation 
/(x+27r)=/(a:). 

Bet J |/(ic')|dx' = 7 rJ, say. 

Then we ha ve m\< ^ 

' 2ii smn] 

!/(-<; +0)1 (6) 




Combining these results, it follows from (3) that 


1 ^ siiAia , , 


Now let V be a positive integer such that 

+«"><' <’> 

Then 

I 1 ^ ^ sin^m , , 1 1 

rf«-j/(x+0) < 26 + 2 ^ 

<t, when n -^p. 

In other w’ords, 

T 1 o X siiAitt , . j., 

»T;r 

71— '''TTjq sill C* 

when f{x +0) exists. 

In precisely the same way we find that 

when f{x - 0) exists. 

Then, returning to (2), we have 

lim (T„(x) = n/(*+0) +/(a;-0)], 

n ~ >-30 

when f{x±0) exist. 

This proof applies also to the points a;= ±7r, when /(tt - 0) and 
/(-TT+O) exist. Since we have defined /{x) outside the interval 
( - TT, tt) by the equation f{x +27r)=/(:r), it is clear that 
/( - TT +0) =f{ 7 r +0) and /( - tt - 0) -/(tt - 0). 

In this way we obtain 

lim (r„{ ± tt) = i [/( " tt + ^) +/ ~ ^)]» 

w — >00 

when /( - w +0) and /(w - 0) exist. 
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Corollary. • If f(x) is continuous in a ^ a; ^ 6, including the end-points, 
when the arbitrary positive number c is chosen, the same will do for all 
values of x from a to 6 , including the end-points. Then, from ( 7 ), it follows 
that th€ sequence of arithmetic means 

^ 2 > ••• 

converges uniformly to the sum f(x) in the interval (a, 6 ). 

It is assumed in this statement that f(x) is continuous at x=a and x = h 
as well as in the interval (a, h ) ; i.c. /(a- 0 ) =/(a)=/(a-f- 0 ), and 
/{6-0)=/(6)=/{6+0). 


102. Two Theorems on the Arithmetic Means. Before applying this very 
important theorem to the discussion of Fourier’s Series, we shall prove two 
theorems regarding the sequence of arithmetic means for any series 

In this connection we adopt the notation 


Th K( uiKM I. If the series ^ + u.^ 4- W 3 + . . . converges and its sum is s, then the 
sequence of arithmetic means <r^^ also converges to s,* 

(i) First, wo assume that lim 5 „= 0 , and we prove that lim o-„=0. 


Take the arbitrary positive number €. 

Then there is a positive integer N, such that 

kn I < when n'^N. 
ki +^2 4- 4-5. v| ^ fi| 4- |g.\ f il + 4-[^yt| 


Also 


knIS' 


But we can choose r > N, so that 


^hen » S 

n ^ 


Therefore 

knl<i« + i (*-^) ‘> ”=•' 


< €, when n v. 

Thus 

3 

II 

P 


n->» 

(ii) Let 

lim s^~s^0, 

n-^oo 


*// the series -w,. diverges fo 4 - « (or to - 00 ), then lim (r„ = + 00 (or - x ). 

1 

For, in the case of divergence to 4- x , however large K may be, w^e knoAV that 

there is a positive integer N such that Sn>K, when n^N. 

a- + + J.v+i 4-J.vf 2 4-.. . +gn 

But ^ +- ^ 

The first part tends to zero when n -> x , and the second part is greater than 
which tends to K ,when n-v « . 
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0-(?<i ~«)+ti2 + t/3 + ... . 

The arithmetic mean for n terms of this series is equal to - ^ - ns\ where 

; and thus it is equal to - 5 ). ” 

But by (i) the limit of this sequence of arithmetic means is zero. 

Therefore lim — s, 

n — >00 

Theorem If. Let the sequence of arithmetic means of the series 

^t^+Un-\ u^+ ... 

converge to er : and either < K or ?i{sn+i - «n) < is some 

'positive constant. 

Then lim.9^ = (r.* 

V 

We may, as above, without loss of generality, take 

o-=0, iC = l, and < 1 .j 

Suppose we arc given lim fjr,^=0 and w(«s„ < 1. 

11 — >00 

It is clear that lim is not equal to +00 (or -x ), because if this limit 

V 

were +x (or - x ) we woul I have lim (rn= (or -« ). [Cf. footnote on 
p. 258]. 

(i) If possible, let lim . 9 ,^ --A, w'here A is +x , or a finite positive number. 

}! •*» 

Then, if A is any j)ositivo number < A, 

s^ > At for an infinite number of values of ??, say .... 

But to the arbitrary positive number €, there corresponds a positive integer /x, 
such that 

1 (r„ I < €, when n /x. 

Let M be the first of the sequence J/j, il/ 3 , ... which is greater than /x, 
and such that MA ~ an even positive integer. 

Let 2p be the largest even positive integer not greater than MA. 

Then 2p MA < 4p. 

♦This proof of the Harclv-Lanclau Theorem is due to Professor A. E. Jolliffe. 
This theorem, in a less general form, was given by Hardy in Proc. London Math. 
Soc. (2), 8 (1910), .302. In the earlier edition of this book Littlewood’s proof, given 
in Whittaker and Watson’s Modern Anah/sis is followed. Cf. also de la A'allee 
Poussin, loc. cit. 2 (4’ (xl., 1922), § 93 ; and Bromwich, loc. cit. (2nd ed., 192G), § 151, 
where further references will bo found. 

t For if we put etc., and — 

wo have and . 

Thus w(/Sn - aS„ 4 .i)<L '’^{Sn-Sn^i)<K. 

In the other case, we put Ui= ^ , 11^ = ~ 
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“ 'Tjft 


*"+» >*•»+!■ jtfTI 1 

3 

^Jf+3 > >9ji — -jTft 


4} 

and each of these >A-^, 


_ MiTM + + . . . + 5 . 1 /+,,) 

M+p 

. P f A P\ 

where o=^gi^. 


Now A -«= and— , since ~=a>iA. 

^ 0 + 1 A * M * 

4 

Therefore 

and 

A^ 

If we take c we have <rj/+^ > €, which is impossible. 

Thus fiin <0. 

(ii) We shall now prove that lim ^ 0. 

For, if possible, let 1^ = A < 0. 

Take B any positive number < -- A. 

Then s^<- B, for an infinite number of values of w, say Ni, JV^ 2 » ••• • 

And Knl<^» when 

N 

Let AT be the first of the sequence N^, N^, ... such that rTT»^ ^ 

N N 1+4^ 

such that between — hd ®^nd , — rg there shall be at least one positive 
. . 1 + 4-0 i+fo 

integer. ^ * 

N N 

Let the integer next above | - be q, and write — = 1 + 6. 

1 + 40 q 


Then since 

we have 
Also as before 


lB<h<\B. 

_g<rq + 5^+i + ... +5/r 
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But 


5v-i<«.v + 2^3| » 

«.V-2 < «. v -. + < « > + +-^)- 


/I 1 1 I\ 


N ~Q 

Therefore each of these <~B^ ^ B^-b. 

a 


Also 

But 

Therefore 
and 
If we take c = 


R2 


4(B + 4y 

Thus 

But we have seen that 
It follows that 


■u">+ iv 

and 

T+6^^-^)>2(B + 4)’ 

, we have o-.v < - «, which is impossible. 


lim 0. 

n — *-30 

lim 0. 

lim s^ = 0. 


Corollary I. Let the sequence of arithmetic mentis ir^for the series 


Ui + U2 + Wg + . . . 

converge to cr. 

If a positive integer n^ exists such that | <-^» ivhen w ~ Wq, 

wJiere K is a positive number independent of n, 

CO 

then the series converges and its sum is (r. 

1 

This is a special case of Theorem II. 


Corollary II. Let ^^(a;) + W 2 (x) 4* ... be a series whose terms are functions 
of X, and let the sequence of arithmetic means o^x) converge uniformly to cr(x) in 
an interval (a, 6). 

Then, if either n[5„(«) - n(a;)] < K or - 5„(a:)] > K, when n^ no, 

where K is independent of x and n, and the same n^ serves for all values of x in 
(®» ^)» lim s„(x)~tr(x) 

n — ►<» 

uniformly. 

As before we may, without loss of generality, put 

JSr = l, o‘(a:)=0, and nC^^ W -5„+i W] < 1. 

Then we have |cr„| < €, when n ~ 1 % 

the same v serving for all values of x in (a, b). 
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If 5 „(x) does not converge uniformly to zero, there must be a positive 
number Cq such that an infinite number of the set 

|« 2 (^)|, |53(^)|, ... . 

are greater than or equal to Cq, each for some value of x in (a, h) ; that is, there 
must be an infinite set of positive integers N 2 , ... such that 

k-v,(«v,)|, k.v,(a:.v,)|, ... 

are each greater than or equal to ®.v„ ... being points of (a, 6 ), corre- 

sponding to N 2 , .... 

Let N be the first of this set N 2 , ... which is greater than I'o and Wg, and 
such that NiQ ^ an even positive integer, say 2p. 

Then , . / x 1 

Sx+i(Xx)>S,,iXx)-j^, 

Sx+2(Xx)>Sa{Xx)-~, 


And the argument proceeds as before. 

103. Fej4r’s Theorem and Fourier’s Series.* We shall now use Fej^r’s 
Theorem (§101) to establish the convergence of Fourier’s Series under the 
limitations imposed in our previous discussion; that is we shall show that : 
WJien f(x) satisfies DirichleCs Conditiom in the interval ( -tt, tt), and 

®n= * y(*') CO8 

6 _ = - f /(»') sin nx' daf ( n g 1 ), 

TTl — ir 

the sum of the series 

+ (®i CO® ^ + (®2 cos 2x + 62 2x) -H . . . 

is J [f(x + 0 ) + f(x - 0 )] cU every point in -tt <x<w where /(a: + 0 ) and f(x - 0 ) 
exist ; and ai x= ±Tr the sum is + - 0 )J, when these limits exist, 

I. First, let f{x) be bounded in tt) and otherwise satisfy Dirichlet’s 
Conditions in this interval.f 

If the interval ( - tt, tt) can be broken up into a finite number (say p) of 
open partial intervals in which /(a;) is monotonic, it follows at once from the 
Second Theorem of Mean Value that each of these intervals contributes to 
I I or 1 6 ^ I a part less than 43 //» 7 r, where \f{x) | < 3/ in ( - tt, tt). 

Thus we have 1 a„ cos nx + sin nx 1 < 8 pil/ / htt, 
where M is independent of n. 

It follows from Fej^r’s Theorem, combined with Theorem II, Cor. 1 of 
§ 102, that the Fourier’s Series 

®o + (®i cos a;-f- 6 i sina;)-|-(a 2 cos 2 a;-f ®i^^ 2x) + ,.. 

converges, and its sum is J[/(^ + 0 ) every point in -rr<x<ir 


* Cf. Whittaker and Watson, loc, cit, (2nd ed., 1916), 167. 
flf the more general condition that the function is of bounded variation in 
( - r, t) is taken, then f{x) is the difference of two positive, bounded and 
monotonic functions, and a similar argument applies. 
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at which /(a; ±0) exist, and at x= ±Tr its sum is i[/( -^ + 0) +/(7r -0)], 
provided that /( ~ tt + 0) and /(tt - 0) exist. 

II. Next, let there be a finite number of points of infinite discontinuity 
in ( - TT, tt), but, when arbitrarily small neighbourhoods of these points are 
excluded, let /(a:) be bounded in the remainder of the interval, which can bo 
broken up into a finite number of open partial intervals in each of which f(x) 

is monotonic. In addition, let the infinite integral f(x')dx' be absolutely 
convergent. * 

In this case, let a; be a point between - tt and tt at which /(a; + 0) and/(a; - 0) 
exist. Then we may suppose it an internal point of an interval (a, 6), where 
6 - a < TT, and f(x) is bounded in (a, 5) and otherwise satisfies Dirichlet’s Con- 
ditions therein. 

Let 7ra„' = /(a;') cos nx' 

and Trh^' = 

cb 

while 27ra/ = l f(x')dx\ 

Ja 

Then, forming the arithmetic means for the series 

ao' + (ai'cosa: + 6i'sina;) -f(aa'cos 2a; + 63 2a;) -I- ... , 

we have, with the notation of § 101, 


Cb 

\ f(x') sinrix' dx' 

}a 


1 , 


"■n(») 


^0 + + • • • + < n-l 


“2n7r)a-'' ' sin»i(a:' - a;) 

1 „ . sin*wa , ,0 \ 

7nr V In sin*a 


sin^aa 

sin*a 


da j. 


where ^{x - a) and J(6 - a;) are each positive and less than Jtt. 

But it will be seen that the argument used in Fej6r’s Theorem with regard 
to the integrals 

1 . o X sin*/wi , 

--)y(x±2a)-^<ia 

applies equally well when the upper limits of the integrals are positive and 
less than Jtt.* 

Therefore, in this case. 

lim(r„(x) = H/(a: + 0)+/(a;~0)]. 

n-^30 

And, as the terms {a^ cos nx + sin nx) 

satisfy the condition of Theorem II of § 102, it follows that the series 
tto' + (^i' cos X + hj' sin x) 4- (aa' cos 2a; + sin 2a;) + . . . 

converges and that its sum is lim S^(x), 


*Cf. footnote, p. 256. 
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But (a* - V) + 2{(“n - “n') COS »* + (b„ - b„') sin nx) 


(i _ , L + 2 cos n(x’-x)) rfx' 

27r\J_ff+j; t smi(a; -x) 

= /(x- 2 a)?“( 2 «+_l)arf„^ll»'’ ^ sin(2« + l)a^^ 

^}h(x-a) Sin a T^}i(b-x) sma 


By § 94 both of these integrals vanish in the limit as ?t-> 00 . 
It follows that the series 


(ao - ttoO + 2{(an - «n') cos nx + (hn - h^) sin nx] 

converges, and that its sum is zero. 

But we have already shown that 
n 

o>o' + cos nx 4- bn sin nx) 

1 

converges, and that its sum is 

J[/(^ + 0)+/(a:~0)]. 

It follows, by adding the two series, that 

ro 

<*0 + 2 («n COS nx + bn sin nx) 

converges, and that its sum is 

HA^+0)+f{x-0)] 

at any point between - tt and tt at which these limits exist. 

When the limits /( - tt + 0) and /(ir -0) exist, we can reduce the discussion 
of the sum of the series for a;= to the above argument, using the equation 
/(* + 2ir)=/(a:). 

We can then treat x= ±7r as inside an interval (a, 6), as above. 
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1. In the interval 
and in the interval 


EXAMPLES ON CHAPTER VII. 

f(x)=x-^l. 


Prove that 




2irx 1 ^TTX 1 IOtto; 
cos j-+gC 08 -j-+^C 0 S 




2. The function f(x) is defined as follows for the interval (0, tt) ; 

f{x) = '^x, when 0 a; ^ Jtt, 
f{x) = Itt, when Jtt < a; < Jtt, 
f(x) = ^(tt - x), when grr x^tt. 

Show that 

Ax)=l I -; i f, when OSxSir. 

3. Expand /{x) in a series of sines of multiples of 7rr/a, given that 

f(x) - mXf when 0%x^. ia, 
f(x) = m(a - x), when Ja x a. 


4. Prove that 


7 * 

‘ s- 

* TT 1 


2mrx 

‘-r 


-, when 0 < a; < Z, 

271VX 


and 


/2 12 ^ 


I 


», when 0%x^l. 


5. Obtain an expansion in a mixed scries of sines and cosines of multiples 
of X which is zero between - ir and 0, and is equal to e* between 0 and tt, and 
give its values at the three limits. 

6. Show that between the values - tt and + tt of a; the following expansions 
hold: 


2 . 

sin mx = sin mir 

TT 

2 . 

cos mx = sin mrr 

TT 

cosh mx _ 2 / L _ 
sinh WTT "tt \ 277 i 


/ sin a; 2 sin 2a; 3 sin 3a: \ 

\l*-m* 2*-m* ^ 3® -m* ^ 

/I m cos x m cos 2a: m cos 3a: 
\2m ^ 1* - w* 2* + w* ^ + m* 
w cos X m cos 2a ; m cos 3a: \ 



7. Express a;* for values of a: between - tt and tt as the sum of a constant 
and a series of cosines of multiples of a*. 

Prove that the locus represented by 
00/1 \n — 1 

V ' L — sin nx sin ny=0 

1 w 

is two systems of lines at right angles dividing the plane of a;, y into squares 
of area irK 
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j 2c* „ 


nirc\ 
i T- I ( 


, nir 
“ mrc cos j cos x 


8. Prove that 

4d f . , nirc 

represents a series of circles of radius c with their centres on the axis of x 
at distances 2d apart, and also the portions of the axis exterior to the circles, 
one circle having its centre at the origin. 


9. A polygon is inscribed in a circle of radius a, and is such that the alternate 
sides beginning at 9=0 subtend angles a and p at the centre of the circle. 
Prove that the first, third, ... pairs of sides of the polygon may be represented, 
except at angular points, by the polar equation 


tO 


2Tr6 


r = «! sin — + Og sin + . . 
^ a+p a+p 


where 


aJa + p) . mra 

— — = sin rr, m cos 

4a 2{a + P) 




mr{2a + P) 

2(a + p) 

Find a similar equation to represent the other sides. 


cos sec (f> d<f> 

0 . a + 


+ sin cos ^ j cos sec <f> dtp. 


10. A regular hexagon has a diagonal lying along the axis of x. Investi- 
gate a trigonometrical series which shall represent the value of the ordinate 
of any point of the perimeter lying above the axis of x. 


11. If 0 < X < 2v, prove that 

TT 8inha(^r ~x) _ sin x 2 sin 2x 3 sin 3x 
2 sinhaTT + P ^ o*-l-3® 


12. Prove that the equation in rectangular coordinates 


2, 4h( TTX . 1 


277.1; 1 37rx 

cos f- ^ cos 

K 3® 


?-•) 


represents a series of equal and similar parabolic arcs of height h and span 
2k standing in contact along the axis of x, 

13. The arcs of equal parabolas cut off by the Intera recta of length 4a are 

arranged alternately on ojiposite sides of a straight line formed by placing 

the latera recta end to end, so as to make an undulating curve. Prove that 

the equation of the curve can be written in the form 

77® // . TTX 1 . .Sxrx 1 . 577.r 

=sin^-l-„„sin -T— + ...sin . + — 

64a 4a 3® 4a 5® 4a 


14. If circles be drawn on the sides of a square as diameters, prove that 
the polar equation of the quatrefoil formed by the external semicircles, referred 
to the centre as origin, is 

777* 

~ J ■*" " tv*:; cos 120 + . . . , 

where a is the side of the square. 

15. On the sides of a regular pentagon remote from the centre are described 
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segments of circles which contain angles equal to that of the pentagon ; prove 
that the equation to the cinquefoil thus obtained is 

a being the radius of the circle circumscribing the pentagon. 


16. In the interval 
and in the interval 


\<x<l, f(x)=0. 


Express the function by means of a series of sines and also by means of a 
series of cosines of multiples of — . Draw figures showing the functions 
represented by the two series respectively for all values of x not restricted to 
lie between 0 and L What are the sums of the series for the value x = 

17. A point moves in a straight line with a velocity which is initially u, 
and which receives constant increments each equal to u at equal intervals t. 
Prove that the velocity at any time t after the beginning of the motion is 

1 ut u . 2mr^ 

v= u + z -sin — ^ 

2 T T 

and that the distance traversed is 

^ (< + t) + 1 ^2 cos — t. [Sseo Ex. 4 above.] 

18. A curve is formed by the positive halves of the circles 

(x - (4n+ l)a)2 + 

and the negative halves of the circles 

{x~(in- l)a)* + y®=a^ 

n being an integer. Prove that the equation for the complete curve obtained 
by Fourier’s method is 

2'=rji ”2) 

19. Having given the form of the curve y=f{x), trace the curves 


y = -2sinrxl f{t)8mrtdt, 

. TT I Jo 

tr 

y = ^ 2 sin (2r - l)x( f{t) sin (2r - 1 )t dt, 

TT 1 Jo 

and show what these become wlien the upper limit is ~ instead of 

20. Prove that for all values of t between 0 and - the sum of the series 

a 

^ 1 . rirb , rirx . rirat 
y - sm -y- sin -y- sm -y- 
^ r I I I 

is zero for all values of x between 0 and h-at and between and 1, and 
is j for all values of x between h-at and at + 6, when & < | • 
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21. Find the sum of the series 

1 * sin 2nr X 

u-~^ , 

TT ^ n 

_ ^ sin (2 m - l)7rx 

^~ 7r ^ 2m - 1 * 

and hence prove that the greatest integer in the positive number x is repre- 
sented by a:H- M - 8v*. [See Ex. 1, p. 250, and Ex. 4 above.] 


22. If Xy ijy z are the rectangular coordinates of a point which moves so 
that from ?/=0 to y = x the value of z is K(a®-x®), and from y^x to y—a 
the value of z is K(a® - ?/), show that for all values of x and y between 0 and a, 
z may be expressed by a series in the form 


and iind the values of Ap^ q for the different types of terms. 


23. If 
and 

prove that, when 


where 


f(x) = Jtt sin Xy when 0 -i x Jtt, 
f(x) ~ Jr, when Jr < a; ^ r, 

0 a: < r, 

f(x) — \Tr sin x-^S^ + S^- S^y 

2 4 6 

/Si= r -o sin 2a;-K — =^8in4a; + ^ — = sin 6x- ... , 
1.0 0.0 0.7 


jS' 2 =sin a;-i- J sin 3a; + J sin 5x + ... , 

=sin 2ar-f- J sin Gar -I- 1 sin lOar -f . . . , 

and find the values of Si, jSj, and 8^ separately for values of ar lying within 
the assigned interval. [Cf. Ex. 1, p. 250.] 


i%A />/ i 4 / • sinSar . sinfix \ 

24. If /(*)=^sf8inx--p-+-^-...j 

2 / . sin 2x sin 3x \ 

show that f(x) is continuous between 0 and r, and that /(r-0) = l. Also 

2 r 

show that f\x) has a sudden change of value — at the point [See Ex. 1, 2, 
pp. 242-3.] 


25. Let 

j., ^ ^ sin 3(2w - l)x .sin (2m - l)x ^ 6^ sin J(2m - l)r sin (2m - l)x 

2»-l - I (2n-l)* ’ 

when OSxSir. 

Show that /( + 0) =/(ir - 0) = - Jr, 

/(?^ + 0)-/(§r-0) = Jr; 
also that /(O) =/( Jtt) =/(§r) =/(r) =0. 

Draw the graph of/(x) in the interval (0, r). [See Ex. 1, p. 260, and Ex. 2 
above.] 



CHAPTER VIII 

THE NATURE OF THE CONVERGENCE OF FOURIER’S 
SERIES AND SOME PROPERTIES OF FOURIER’S 
CONSTANTS 


104. The Order of the Terms. Before entering upon the dis- 
cussion of the nature of the convergence of the Fourier’s Series for 
a function satisfying Dirichlet’s Conditions, we shall show that in 
certain cases the order of the terms may be determined easily. 

I. If f(x) is bounded and otherwise satisfies DirichleCs Conditions 
in the interval ( - tt, tt), the coefficients in the Fourier's Series for 
f{x) are less in absolute value than Kjn, where K is some positive 
number independent of n. 

If the interval ( ~ tt, tt) can be broken up into a finite number of 
open partial intervals (c,., in which f{x) is monotonic, it follows, 

from the Second Theorem of Mean Value, that 


*n— f{x) cos nxdx 
=s{/(c,+0)J^ 


COS nxdx-h f{c^ 


^-4 


cos nx dx } 


where f,. is some definite number in (c,., 


Thus xK|<|s{|/(c,+0)l +|/(c,^i-0)l} 


4tpM 


where p is the number of partial intervals and M is the upper 
bound of I f{x) \ in the interval ( - t, it). 

Therefore |a„|<^/n, 

where K is some positive number independent of n. 

269 
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And similarly we obtain 

\bn\<Kln. 

We may speak of the terms of this series as of the order \jn. 
When the terms are of the order 1/n, the series will, in general, 
be only conditionally convergent, the convergence being due to 
the presence of both positive and negative terms. 

II. If we are given that f(x) is of bounded variation in ( -tt, tt)* the same 
result follows at once, since f{x) ~ F(x) - G(x), where F(x) and 0(x) are bounded 
and monotonic functions. 


III. If m is hounded and continuous, and otherwise satisfies 
DirichleVs Conditions in - 7r<a;<7r, while /“(tt - 0) =/( - tt +0), 
arid if f(x) is hounded and otherwise satisfies DirichleVs Conditions 
in the same interval, the coefficients in the Fourier's Series for f{x) 
are less in ahsolute value than Kjn^, tvhere K is some positive number 
independent of n. 

In this case we can make f{x) continuous in the closed interval 
( - TT, tt) by giving to it the values/{ - tt +0) and/(7r - 0) at a;= - tt 
and TT respectively. 

Then 7 ra„ = f f{x) cos nx dx 


= ^ sin nx~^ n 
1 f" 

= - - J f\x) sin nx dx. 

But we have just seen that with the given conditions 


j* f\x) sin nx dx 

is of the order 1 jn. 

It follows that la„| <Kfn^, 

where K is some positive number independent of n, 

A similar argument, in which it will be seen that the condition 
/(--0)=/( “ TT +0) is used, shows that 

\bn\<Kln\ 

Since the terms of this Fourier’s Series are of the order 1/w®, 
it follows that it is absolutely convergent, and also uniformly 
convergent in any interval. 

The above result can be generalised as follows : If the function 
f[x) and its differential coefficients, up to the (p-l)*^, are hounded, 
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continuous and otherwise satisfy DirichleVs Conditions in the 
interval - tt < < tt , and 

/('■)( ~^+0) = /*<'V-0), [r = 0, l,...(p-l)], 
and if the differential coefficient is bounded and otherwise satisfies 
DirichleCs Conditions in the same interval, the coefficients in the 
Fourier's Series for f{x) will be less in absolute value than 
where K is some positive number independent of n. 


105. The Riemann-Lebesgue Theorem,* and its Consequences. Let f{z) be 

hounded and integrable in (a, b), or, if f(x) is unbounded, lei ( f(x)dx be absolutely 

.'a 

convergent. 

Then lim f /(;r) 

w— >ofj.a COS 

(a) Let |/(•r) I be less than A in (a, h), and e the usual arbitrary positive 
number. 

There is a mode of division of {a, b), say a=XQ, x^, x^, ... 
that S-s for it is less than .U (§ 42). 

( ft m f.r- 

/(x) sin 7ix f/a; = I [/(^V) + ( /(^) -/(^r)] sin nx dx 
.a I .'JTr-i 

^ ^ nxd^ + ( ^ \f{x) -f(Xr) [sin nx\dx \ 

l ^ I ) 

<; z — — ^ V ( _ mr){Xf - x^^i), with the notation of § 39 
n I 


2mA 
< 


A(S-s) 


Hence 


2 mA I 

< 


< €, when 71 


4mA 

€ 


fft 

lim I f{x) sin 7ix dx=0. 

«— >X) . o 


And in the same way, lim I /(.r) cos 7ix dx=0. 

(/?) If I f(x)dx is an absolutely convergent infinite integral, according to 

.'a 

the definition of § 51, we have only a finite number of points of infinite discon- 
tinuity in (a, b). 

As we can treat these separately, it is clear that we need only discuss 
the case when d or 5 is a point of infinite discontinuity.. We take the latter 
alternative. 


*Thi8 theorem was proved by Rieinanii [Math. WerJee, 1 (2 Aufl., 1892) 264] for 
the functions stated in the text, and extendetl by l^besjiue to functions with a 
Lebesgue Integral [Ann. sc, de vkcoU normals (3), 20 (1003), 471]* 
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In this case, there is a point fi, between a and b, such that 

. P 

Also ‘jl f(x) sin nx f/wij = ||^/(.t0 sin nx dx + |^/(^) sin wx 
^ A^') sin nx f/J + f \A^) I dx, 

i.'a 1 J/J 

But f(x) is bounded in {o, ft) : and thus, by the above, we know that 
I (^ /(•**) sin nx j < Jc Avhen n^v. 

Therefore | |j f{x) sin nx dx | < Je + Jc, when 7i ^ v, 

and the theorem is proved. 

The following results can be deduced almost immediately from the Riemann- 
Lebesgue Theorem. In all of them x^^ is a point of the interval ( - tt, tt) ; and 
J\x) is subject to the conditions named in that theorem : it is bounded and 

integrable in ( - tt, tt), or, if unbounded, the integral 1 f{x)dx is absolutely 

- ir 

convergent. 

(i) The Fourier's Constants and of f{x) tend to zero when . 

(ii) The behaviour of the Fourier's Series corresponding to /(ar), as to con- 
vergence, divergence, or oscillation at a point Xq, depends only on the values of 
f(x) in the neighbourhood of 

Here, with the notation of § 9.5, we have 


where (xQ-2g, XQ-h2g) is a neighbourhood of Xq. 
Thus 

, - 1 8in(2/i + l)a , 


/V sin i(2n-i-l)(x' -Xq) 


sin J (a;' -To) 


dx' 


1 li(^-Xo) 


i) » .sin (2n + l)a, liv ^ sin (2n + l)a , 

+ sin a - + + da. 

By the Riemann-Lebesgue Theorem, the first and second integrals vanish in 
the limit when : and the result follows. 


(iii) The behaviour of the Fourier's Series corresponding to f(x) in an interval 
(a, h), where -tt <a<h<Tr,asto convergence, divergence, or oscillation, depends 
only on the values of f(x) in {a-S,b + 8), where 8 is an arbitrarily smaU positive 
number. 

This is proved ns in (ii). 

(iv) Iff(x) is of bounded variation in a neighbourhood of x^, the series converges 
at X, to J [/(*„ + 0) +/(r, - 0)]. 

As above, lim «„(*,) = " Um /(*o + 2a) da, 

«-*>» -’I Sill a 

and the result follows from Dirichlet’s Integral (§ 94). 
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~ ^)] exists, and 2f(x^) is taken equal to this limit, two 

important sufficient conditions for the convergence of the Fourier’s Series 
at Xq to the value f{x^ are given in (v) and (vi). They are usually called 
Dini’s Condition and Lipschitz’s Condition. In both 

</)(a) ~~^f(XQ + 2a) +/(a:o - 2a) - 2J(x^). 


(v) Bini’s Condition.’'* The Fourierls Series corresponding to f(x) has f(x^ 
for its sum when a;=a?Q, if there is a positive number tf such that 
convergent integral. 

For, we see from (ii), that lim sj^x^) =/(xy), provided that 

W->30 


0 a 



{/(*„ + 2a) +f(x, - 2a) - 2/(ar„) ^ =0 ; 


i.e, if 



sm a 


Jo ^ Jo ® 


(vi) Lipschitz’s Condition.! 2'he Fourier's Series correspondmg to f(x) has 
/(Xq) for its sum when x~Xq, if positive numbers C and k exist such that, 
I /(^o + 0 "/(^o) I < ^ I ^ I u'hen | | ^ some fixed positive number. 

In this case, there is a value of for which 

|/(Xo + 2a)+/(Xo-2a)-2/(xo)|<2*+’C'a*, when O^a^*;. 

And Ii’’ tf>(a) ? — ^ da 1 < s-2*c(’’ a* - 1 da. 

Do ' ' ' sin a 1 ,l„ 

which can be made as small as we please by taking >/ small enough. 

This condition is a special case of the preceding. 


106. Discussion of a case in which f(z) satisfies Dirichlet’s Conditions and 
has an infinity in ( - tt, Tr),X We have seen that Dirichlet’s Conditions include 
the possibility of f(x) having a certain number of points of infinite discontinuity 

j'lr 

in the interval, subject to the condition that the infinite integral \ f(x)dx is 


absolutely convergent. 

Let us suppose that near the point Xq, where - tt < Xq < tt, the function f(x) 
is such that 


/(»)= 


< H^) 

(x-XaY' 


where 0 < v < 1 and <l>{x) ie monotonio to the right and left of a:., while 
do not both vanish. 

In this case the condition for absolute convergence is satisfied. 


*Dini, Serie di Fourier e altre rappresentazioni analitiche deUe funzioni di una 
variabile reale (Pisa, 1880), p. 102. 
fLipschitz, Journal filr Math,, 63 (1804), 296. 

{See also £x. 5, p. 241. 
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Then, in determining and where 

7ra„ = I f(x) cos nx dx and = | f(x) sin nx dx, 

we break up the interval into 

( -TT, a), (a, x^), (aro, /?), and (/?, tt), 
where (a, is the interval in which f(x) has the given form. In ( - tt, a) 
and {ft, tt) it is supposed that f{x) is bounded and otherwise satisfies 
Birichlet’s Conditions, and we know from § 104 that these partial intervals 
give to and contributions of the order 1/n. 

The remainder of the integral, €,g, in a„, is given by the sum of 


lim ( cos nx dx and lim 






cos nx dx, 


6-*0 Ja {X - XqY " a_>0 J:ro+6 “ ^o)*' 

these limits being known to exist. 

We take the second of these integrals, and apply to it the Second Theorem 
of Mean Value. 

Thus we have 


J)(£) 


, cos cosna; , 




.Wo+5(a:-a-o)' 

where + p. 

Putting «(a; - a^o) = ?/, we obtain 

. + “ ^o) cos (y + ^o)^ 

fw^ 


VI <f)(a;) 

^o) 




co8(y + na:o) 


dy 


i. C08 (v + n-Tn) , cos y , . ffr sin y , 

But = — —dy^cosnXfA dy-smnxQ\ —du, 

}a tr 'a r ja y" 

Also when a, b are positive. 


are both less than definite numbers independent of a and b, when 0 < i/ < 1. 

Thus, whatever positive integer n may be, and whatever value 6 may have, 
subject to 0<8< P-Xq, 

I cos na; da: I < K'pO - 

where K' is some positive number independent of fi and 
It follows that 

f^ 0(x) 


limP 

5— ►n’r, 


^ COS ?m; da: < K'/n^ - 


I i— KJ j^o+fi (x — XqY 

A similar argument applies to the integral 

r».-« 0(*) , 

It thus appears that the coefficient of cos nx in the Fourier's Series for the 
given function /(x) is less in absolute value than Kln^-v^ where K is some 
positive number independent of n ; and a corresponding result holds with 
regard to the coefficient of sin nx. 

It is easy to modify the above argument so that it will apply to the case 
when the infinity occurs at ±ir. 
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107, The Uniform Cionvergence of Fourier’s Series * We 
shall deal, first of all, with the case of the Fourier’s Series for 
f(x), when f{x) is bounded in ( - x, tt) and otherwise satisfies 
Dirichlet’s Conditions. Later we shall discuss the case where a 
finite number of points of infinite discontinuity are admitted. 

It is clear that the Fourier’s Series for f{x) cannot be Uniformly 
convergent in any interval which contains a point of discontinuity ; 
since uniform convergence, in the case of series whose terms are 
continuous, involves continuity in the sum. 

Let f{x) be hounded in the interval ( - tt, tt), and otherwise satisfy 
Dirichlefs Conditions in that interval. Then the Fourier's Series 
for f{x) converges uniformly to f{x) in any interval which contains 
neither in its interior nor at an end any point of discontinuity of the 
function,^ 

As before the bounded function /(x), satisfying Dirichlet’s Con- 
ditions in ( - TT, tt), is defined outside that interval by the equation 

/(a;+ 27 r)=/(x). 

Then we can express /(x) in any interval — e,g, (-27r, 27r) — as 
the difference of two functions, which we shall denote by F(x) 
and G(x), where F(x) and <?(x) are bounded, positive and. mono- 
tonic increasing. They are also continuous at all points where 
/(x) is continuous [§ 36, 1 or § 36, 2], 

Let /(x) be continuous at a and b% and at all points in a<x<b, 
where, to begin with, we shall assume - 7 r<a and 6<*3r.- 

Also let X be any point in (a, 6). 

Then with the notation of § 95, 


/ \ If’'// .V sin H2w-f 1) (x'-x) , , 

= ^f /(ic+2a)^*” da, where »t=2« +1.§ 
Sin a 


•Seo footnote, p. 230. 

fit will bo seen from § 105, (ii), that if (n, 6) be any interval contained in 
( - IT, tt) such that /(x) is continuous in (a, 6), including? the end-points, the answer 
to the question whether the Fourier's iSeries eoiu'er^'es uniformly in (u, b), or not, 
depends only upon the nature of f(x) in an interval («', b'), which includes (a, b) in 
its interior and exceeds it in length by an arbitrarily small amount. 

t Thus /(a -f- 0) =/(a) =/(a - 0) and f{b + 0) =/(6) =/(6 - 0). 

§We have replaced the limits -tt, tt by - r -f- ar, tt 4 in the integral before 
changing the variable from x' to a by the substitution x'=x + 2a, Cf. § 101. 
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Thus 


/ \ If*' *1/ . o \ j 

-if 0(:.+2.)S^*.. 

TrJ-iir ' sina 

We shall now discuss the first integral in (1), 


.( 1 ) 


f 


. o \ sin j 

Fix 4- 2a) — ^ aa, 

' sina 


f* It/ . V sin ma , ^ v sin ma , 

».e. I JF^(a;+ 2 a) — = da 4-1 J(x- 2 a)— : da. 

Jo ' sina Jo 

Let fjL be any number such that 0<//< Jir. 

Then 


f% +2«) 2^ *.= Fix +0)f 22^ *. 

Jo ' sina ' 'Jo sin a 

+ rWa;42a)-iF(x40)} 

.'0 


sin ma 
sin a 


da 


T,/ « X Tt/ -rxx. sin ma , 

+J^ +2a) - F(x +0)} da 

= /i +/2 + /3, say (2) 

We can replace F(x 40) by F(x)y since F(x) is continuous at x. 

But f - da = f (142 2 2m) da = Jtt. 

Jo sin a Jo 1 

Thus I^ = \irF(x) (3) 


Also {F(x -{‘ia) - F{x)} is bounded, positive and monotonic 
increasing in any interval; and is also bounded, positive and 
monotonic increasing in 0<a 

Therefore we can apply the Second Theorem of Mean Value to 
the integral 

^ . sin wa , 

^(«) — r— 

JQ « 

where ^(a) = {J'(® +2a) - F{x)) 

It follows that 

where 0 f /i. 
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But we know that 

|r?“^da| = |f 

sm a j 
da 

|jf o 1 |j 

wj a 


<->r. (§91.) 


Therefore 

Finally 




.( 4 ) 


,={F(*+2/.)-F(x)}r"|^da 

sm a 

Sin a 

where t ~ i'^r. 

But, if O<0<0;^ Jtt, 

f^sinma , 1 T • j If*. , 

I — i aa = ~x| ammada+ . smmaaa, 

Je sin a sm sm * 

where 

jj* sin ma d!a I ^2 
4 


Therefore 


< {cosec 6 + cosec (h} 


It follows that 


< - cosec 0. 
m 




<- 


41C 


, (5) 

mam fj, ' ' 

where K is some positive number, independent of m, and de- 
pending on the upper bound of |/((r)| in ( - tt, tt). 

Combining (3), (4) and (5), we see from (2) that 


1 T7/ X sin ma j i r./ v 


iK 


<{F{x +2/i) - F(a:)}^ + -N - (6) 

' ' ' '^amfi mir am fjL 

A similar argument applies to the integral 

c^ xSinrna , 

F{x - 2a) da, 


f 


sm a 


but in this case it has to be remembered that F{x - 2a) is mono- 
tonic decreasing as a increases from 0 to Jtt. 

The corresponding result for this integral is that 
, sin ^mz 


1 

~ F(x^2a) 

ttJ 0 


sin a 


da - iF{x) 


<|F(a:-2^)-F(x)| + 


iK 


sm fjL mTT sm /a 


( 7 ) 



278 THE CONVERGENCE OF FOURIER’S SERIES [oh. viii 


K as before being some positive number independent of m, and 
depending on the upper bound of |/(ip)| in ( - tt, x). 

Without loss of generality we can take K the same in (6) and (7). 
From (6) and (7) we obtain at once 


1 T?t o N sin mi j „/ X 

- 1 Fix +2a) . da - Fix) 

-TrJ -irr ' sm a 


8/1 


mir sin jbi 


< +2^) - - 2/*) - ^(*)l } + 

olll fA 

Similarly we find that 

1 1 f** ^ V sin mu , . 

- G{x 4- 2a) - . da- G(x) 

" sma 

< { |(?{a; +2/i) - G(x)\ + |C(a; - 2/i) - G(x)\ } + 

sm ‘ ‘ ^ ' mir sin /I 

Thus, from (1), 

Ilf /■(* + 20 ) 

Iirj-j/' ' sina •'' '| 


.( 8 ) 


8A' 


• ( 9 ) 


< ^ I +2/^) - F{x)\ +\F{x- 2(1) - F(x)\ 

olll LI 

+ \G(x +2(1) - (?(a:)| + \G{x - 2 (a) - G{x)\) 

+ - (10) 

mir sin // 

Now F{x) and G(x) are continuous in a<x<b, and also when 
x = a and x~b. 

Thus, to the arbitrary positive number f, there will correspond 
a positive number jjlq (which can be taken less than |x) such that 

I F{x + 2fx) - F{x^ I < e, I G(x 4 - 2//) - G{x) | < e, 
when \ia\ ^ the same //q serving for all values ol x 'm a^ix^b. 

Also we know that ^ cosec ^ increases continuously from unity 
to Jx as (JL passes from 0 to \ir. 

Choose //o> S.S above, less than -|x, and put = in the argu- 
ment of (1) to (10). This is allowable,, as the only restriction 
upon fjL was that it must lie between 0 and |x. 

Then the terms on the right-hand side of (10), not including 
16 K I mir sin //q, are together less than 8e for all values of x in 
(a, b). 

So far nothing has been said about the number m, except that 
it is an odd positive integer (2w 4-1). 
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Let Wq be the smallest positive integer which satisfies the in- 
equality 

16K 

(2910 4"l)7r sin jhq 

As Ky fiQ and e are independent of Xy so also is Wq. We now choose 
m (i.e, 2 w + 1 ) so that n Wq. 

Then it follows from (10) that 

|s„(x)-/(a;)|<9€, when 
the same serving for every xin a^x^b. 

In other words, we have shown that the Fourier’s Series con- 
verges uniformly tof(x)y under the given conditions, in the interval 
{a, b)* 

If /( - TT + 0) =/( 7 r - 0), we can regard the points ±7r, ±2r, etc., as points 
at which /(aj), extended beyond (-tt, tt) by the equation /(a; + 277) =/(.i:), is 
cqntinuous, for we can give to /(±7r) the common value of /( -tt + O) and 
/(tt-O). 

108. The Uniform Convergence of Fourier’s Series t (continued). By 
argument similar to that employed in the preceding section, it can be proved 
that when f{x)y bounded or not, satisfies Dirichlet’s Conditions in the interval 
( - TT, tt), and/(a:) is bounded in the interval (a\ &') contained within { - tt, tt), 
then the Fourier’s Scries for f{x) converges uniformly in any interval (a, b) in 
the interior of (a', h'), provided f(x) is continuous in (a, b), including its end- 
points. 

But, instead of developing the discussion on these lines, we sliall now show 

*It may help the reader to follow the argument of this section if we take a 
special case : 

E.g. f{x)=0y 'k 

= O — ar - jTT. / 

Then wo have; 


Interval. 

/(x) 

FU) 

oU) 

- 27r< X <. - TT 


1 

0 

- X^. 0 

0 

1 

1 

0< 

1 

2 

1 

7r< X'^ 2x 

0 

2 

2 


If 0 < a a; lT: 6 < tt, the interval (a, b) is an interval in which /(.r) is continuous. 

The argument of the preceding section will then apply to the case in which 
-TT or TT is an end-point of the interval (a, h) inside and at the ends of which 
f{x) is continuous, 
t See footnote, p. 230. 
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how the question can be treated by Fej6r’s Arithmetic Means (of. § 101), and 
we shall prove the following theorem : 

Leif(a:), hounded or not, satisfy DiriMet's Cotiditions in the interval ( -ir, tt), 
and let it be continuous at a and b and in {a, b), where -ir-Qa and b’^ ir^ Then 
the Fourier's Series for f(x) converges uniforndy to f(x) in any interval (a + 8, 
6-8) contained within (a, 6). 

Without loss of generality we may assume 6 - a ^ tt, for a greater interval 
could be treated as the sum of two such intervals. 

Let 2Traf = (* f(x') dx\ 

ja 

Tra^' = f(x') cos nx' dx' | 

“ Vn^l. 

and 7r6„' = /(a:') sin nx' dx', j 

Since f{x) is continuous at a and 6 and in (a, b), it is also bounded in (a, b), 
and we can use the Corollary to Fej^r's Theorem' (§ 101) and assert that the 
sequence of Arithmetic Means for the series 

CO 

1 

converges uniformly to f(x) in (a, b). 

Also I a/ cos nx-{- hf sin nx | ^ (af^ + 

But f(x) is bounded in (a, b) and satisfies Dirichlet’s Conditions therein. 

Thus we can write f(x) = F(a:) - G(x), 

where F(x) and G(x) are bounded, positive and monotonic increasing functions 
in (a, 6). It follows that we can apply the Second Theorem of Mean Value 
to the integrals 

F(x') nx' dx', G(x') nx' dx', 

}a ' ' sin ' jo 811^ 

and w'e deduce at once that + 6„'*)^ < Kjn, 

where K is some positive number depending on the upper bound of |/(a;)| 
in {a, 6). 

Then we know, from Theorem II, Cor. II of § 102, that the series 

QO 

+ 2(«n^ COS 7ix - 1 - bf sin 7ix) 
converges uniformly to f{x) in (a, 6). 

Let us now suppose x to be any point in the interval (a + 8, 6 - 8) lying within 
the interval (a, 6). 

With the usual notation 

2iraQ - I f(x')dx', 

J -tr 
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It follows, as in § 103, that 


is equal to 


(«o •" + 2 { (fln “ na; + (6„ - b^') sin nx] 


^hix-a) sin a sm a 

f{z) being defined outside the interval ( - tt, tt) by the equation 

f(x + 2Tr)=f(xY 

Now/(a;) is supposed to have not more than a finite number of points (say m) 

of infinite discontinuity in ( - tt, tt), and j \f(x') | dx* converges. 

We can therefore take intervals 2y^, ... 2y^ enclosing these points, the 
intervals being so small that 

1 \f(x')\dx' <2€9in\^y [r=1.2, ...w] 

J2yr 

c being any given positive number. 

Consider the integral 

' sma 

Xy as already stated, being a point in (a + 8, 6 - 8). 

As a passes from \(x-a) to Jtt, we may meet some or all of the m points 
of discontinuity of the given function in /(a: - 2a). Let these be taken as the 
centres of the corresponding intervals yi, yj, ... y^n> 

Also the smallest value of (x - a) is 8. 


^ sin (2?i + l)a 


f(x-2a) 


sin (2w + l)a 


da 

sin Jo j, 


' 2sin J8 1 


\f{x-2a)\da 


\Ax')\dx' 


When these intervals, such of them as occur, have been cut out, the integral' 


.i(x-ar^ Sin a 


will at most consist of (w4- 1) separate integrals (/r). [r = l, 2, ... + 1.] 

In each of these integrals {If) we can take /(a: - 2a) as the difference of two 
bounded, positive and monotonic increasing functions 

F{x - 2a) and G{x - 2a). 

Then, confining our attention to (7^), we see that 

= |[(F-G'){co8ec iS- (cosec JS-coseo a)} sin (2n+ l)a rfal 


SK,I + IAI+|./,I+W. 
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where 


cosec 


cosec 


jsj F sin (2n + l)a eto, 
isjo sin (2n + l)a da, 

J3 = I F {cosec - cosec a} sin (2w + \)a da, 

t/4 = I G {cosec - cosec a} sin (2w + l)a fZa. 

But we can apply the Second Theorem of Mean Value to each of these integrals, 
since the factor in each integrand which multiplies sin (2h + l)a is monotonic. 

It follows that I Ir \ ^ 2n + \ 

where K is some positive number independent of n and x,‘ and depending 
only on the values of f(x) in ( -tt, tt), when the intervals 2yi, 2y2, ... have 
been removed from that interval. 

Thus 


sin a 


{m+l)K 


\ + W-€ 


‘ (2?i + 1) sin 
<(2w-f 1)€, 

when (2n + !)« > F cosec 

Since this choice of n is independent of x, the integral converges uniformly 
to zero as ?i->qo , when x lies in the interval (0 + 8, b- 5). 

Similarly we find that 

. tr) Sin a 

converges uniformly to zero when x lies in this interval. 

Thus the series 

00 

(<*0 - «o') + 2 {{an - an) cos nx + {6„ - &„') sin nx) 

converges uniformly to zero in (a 4* 6 - 5). 

But we have shown that the series 

<» 

aQ 4- X {an cos nx 4- sin nx) 
converges uniformly to f{x) in (o, h). 

Since the sum of two uniformly convergent series converges uniformly, we 
see that 

00 

^0 + 2 (On COS nx-\-bn sin nx) 
converges uniformly to f{x) in (a 4- 8, 6 - 8). 

109. Differentiation and Integration of Fourier's Series. 

Differentiation, From the worked out examples in §§ 95-97 it is clear that 
term by term differentiation of Fourier’s Series is not in general permissible, 
as the terms do not tend to zero sufficiently quickly. 

This difficulty does not arise in the application of Fourier’s Series to the 

solution of the Equation of Conduction of Heat—often written as 
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Here * the terms in the appropriate series are multiplied by a factor (e.g, 
which may be called a convergency factor, as it increases the rapidity 
of the convergence of the series, and allows term by term differentiation both 
with respect to x and L 

Integration. Again we have seen that under certain conditions the Fourier’s 
Series for f(x) converges uniformly to f(x) in the interior of any interval in 
which the function is continuous. In this case we know that we may integrate* 
the series term by term Avithin such an interval, and equate the result to the 
integral olf(x) between the same limits. Also this operation can be repeated 
any number of times (§ 70. 1 ). 

But such a simple series as the Sine Series for unity in 0 cr < tt, namely 

1 4 /^ • 1-0 1 • r ^ 

1 =^^8in ^ + 2 ™ j, 0< 2:< TT 

is not uniformly eonvergent in the interval 0 ' - x tt, as its sum is discon- 
tinuous at X“0 and x = 7r. 

However it can be integrated term by term between the limits 0 and x, 

where x (cf. § 70. 2). This can be verified at once by comparing the Cosine 

Series for x in (0, tt), namely 

TT 4/ 1 „ 1 _ \ 

X = 2 - - I cos X 4- ^2 cos 3x 4- cos 5x 4- . . . 1 , 0 -- x — tt 

with the series obtained from the above by integration. 

In the days when Fourier’s Series were first uscfl, term ty term integration 
was employed Avithout any hesitation, both in the case of the Fourier’s Series 
for /(x), and when the series considered Avas that obtained by multiplying the 
Fourier’s Series term by term by another function. Later it Avas seen that 
such a step required justification. Hence the importance attached to the 
question of the uniform convergence of Fourier’s Series in certain cases. But 
the theorem that follows shoAVS that the presence or absence of uniformity of 
convergence has little or no bearing on the subject of the integration of the 
Fourier’s Series : and that, even the convergence of the series, is of secondary 
interest. 

Let f(x) he hounded ami integrahle in ( - tt, tt), or, if unhounded y let \ f(x)dx 

’ - TT 

he absolutely convergent. Then, whether the Fourier's Series corresponding to 
/(x), namely 

Uq 4- («! cos x + h^ sin x) 4- (a 2 cos 2x + h^ sin 2x) 4- . . . , 
converges or not, 

rx » t 

1 /(x)dx =ao(x 4- tt) 4- 2) wx 4- (cos nrr - cos 7ix)), 

.1 - IT . 1 ' 

when - TT = X TT. 

Let y = F(x) — f(x) dx - Qfpe. 

Then F(7r) = ( f(x)dx -a^ir since 27rao=l f{x)dx. 

J - ir - w 

and F( - tt) = F(7r). 


♦Carslaw, Conduction of Heal (2nd ed., 1921), Ch. IV. § 30. 
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Also F(x) is continuous in ( - ir, ir) (§ 49). 

And it is of bounded variation in this interval ; for, with the notation of 
§ 36. 2, 

2 2/r+i-yr =2 L ^ 1 ^ \f{x)\dx^\ \f(x)\dx. 


0 1 I 0 • • •^'r I 0 • ■*'r • - IT 

Hence, by § 95, the Fourier's Series for F{x), which we write as 
A^ + (A^ cos a; + sin a:) + (^2 2^; + Bg sin 2^) + ... 

has F(a;) for its sum at every point of -t^x'Stt. 

1 1*"’ 

Also, when w ^ 1 , A^ = -\ F(x) cos nx dx 

TT.t _tr 
1 1"’ 

= ( F'lx) sin nx dx 

nir) - 

1 r«’ 

= "■^7;: {f(x)-aQ)H\nnxdx* 


Similarly 


F(x) sin nx dx = — . 
IT n 


Therefore F(x) — Aq + - (an si*' ^os nx), 

1 ^ 

But since F(7r) = F( - tt) w^e have 

ro ] 

OpTr = Aq + 2 - {«n si** • 

1 


Hence, on subtraction, 

Cx ^ \ 

f(x)dx=a^(x-\-'K) + 2 „ («„ sin 
- IT \ n 


nx + ?>y^{cos nx ~ cos nx))y - 7 


It also follows that, when -x <Xy<X 2 <x, 
fa-* « 1 

1 f(x)dx=aJ^X 2 - a^i) -f 2 («r,(sin nx 2 - sin nx{) + b^(cos ?iXi - cos nx^)). 

Jr, I n 

Again since F{x) is continuous in -x :^x-^x and F(7r) = F{ - tt), we know 
that the Fourier’s Series for F(x) converges uniformly to F(x) in this interval. 

Hence terra by term integration of f(x) can be repeated any number of 
times. 


110. Farseval’s Theorem on Fourier’s Constants. 

In this section, as usual, 

V 

-‘^0 + 2(ar COS rx + hr sin rx), 

1 

1/ 

^n — n (^0 + ^1 + ••• 

and tto* ••• &!♦ • are Fourier’s Constants for the function f(x). 


♦It Is assumed that the rule for integration by parts can be applied, and that 
F'{x) -f{x) - Oq, Tliis makes the condition attached to f(x) less general than in the 
statement of the theorem. For another proof, see §110, IV. 
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We shall prove that under certain conditions 

? (1, + £ (o„* + b„*), 

a result usually called Patseval’s Theorem.* * 

I. Letf(x) be bounded and integrate in { -tt, it), or, if unbounded, let 

j' lf{x)ydx 

be convergent. 

Then 2a,« + £ (a„» + 6„») ^ M' [/(*)]» dx. 

1 

[/(*) - dx = A*)]* dx-2 ^_J(x)eJx + »„• dx. 

Substitute for on the right-hand side, and we have at once 

jl, ~ *** “ 27r[2oa* + £ (o,® + 6,*)] 

+ ^[2ao® + i(o,* + 6,»)]. 

It follows that ^ 

I jl, - «n]* dx=l ^ [/(a;)J‘ dx - [2a„® + £ (a,® + 6,*)]. 


Thus 2o.® + £ (a,® + 6,®) £ [/(X)]* dx (1) 

\ « — IT 

And 2 oo® + £k®+ 6„®)S^(' [/(x)]®di (2) 

1 TT I — - IT 


But if this Fourier’s Series had converged uniformly to the continuous 
function /(a:), we could have multiplied both sides of the equation 
/(a:)=aQ + (aiC08a;-|-6isin ar)-f ... 
by/(a;), and, integrating term by term, we would have obtained 

i(' [/(*)]‘<fa=2a,® + £K® + 6„»). 

TT J — IT 2 

in this case. 

We proceed to prove that this equality holds when the only condition 
attached tof(x) is that it is bounded and integrable in ( ~ tt, tt). 

II. Letf{x) be bounded and integrable in ( - tt, tt). 

Then [/(®)]’<i®=2a,* + l(a„® + 6„®). 

JT }-w 1 

Since = 6" I ) ( 1 + 2 2 cos r (a;' - a;)) dx\ 

,1 - ir ] 

*If the Lebesgue Integral is used, the following theorem also holds : 

Any trigonometrical series 

®o + (®i sin z) -I- (o, cos 2a: -h 6, sin 2a:) + ... 

for which 2 (a,j* converges is the Fourier's Series of a function whose square is 

integrable (L) in ( -ir, t). 

This is known as the Riesz-Fischer Theorem. 
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we have, as in § 101, 

“ 2n7r)-w sin* J(a:' -a;) 

Also we know that 

Thwrfor. (3) 

and I (T^ -f{x) \ (4) 

where M, m are the upper and lower bounds of f(x) in ( - tt, tt) and x is any 
point in this interval. 

Now let e and k be any arbitrary positive numbers. 

We know from § 42, III, that there is a mode of division of ( - tt, tt) into a 
finite number of partial intervals such that the sum of these intervals for which 
the oscillation oif(x) is greater than or equal to k is less than e. 

Let A denote the intervals in this mode of division for which the oscillation 
is greater than or equal to and S the other intervals. 

Cut off from the intervals of 5 at each of their ends a part, so that the sum 
of these segments cut off is less than €. 

Let S"' denote the segment cut off, and 8' the inner parts of 8 which remain. 

Then p Wn-mfdx^i^ ( +2 L + 2 ( -f(x)fdx (5) 

where, by this notation, we mean that the integrals are taken respectively over 
the intervals of 8', 8"^ and A. 

Now let (a, h) be one of the intervals of 8, and («', h') the corresponding 
interval of 8'. 

Also let a; be a point of (o', 6'). 

Then from (3), 

„ _ L /' (“ ^ f‘ ^ f’ 'i r /A, 


Taking these three integrals separately, we have 


sin* i (x' - a:) 




where X is a positive constant depending upon the position of (o, 6) and (o', 6'). 
Similarly we find that 


cosec* ^(x' -x)dx' 


where it is clear that we may take the same value for K in both, and replace it 
later by any larger value we please. 



110] AND PROPERTIES OF FOURIER’S CONSTANTS 

Finally 


I 2n7r ]tt 



^ !L-{^ sin®_|n(a;' -x) , , 
2mr _ „ sin* h {x' -x) ^ 


Thus, from (6), 


<K. 


k„-/(*)iri(K + 2^) 

But the sum of the intervals of 5' does not exceed 27r. 
Therefore in (5), we have 


I -Ax)f dx ^ 2,r (k + 2^J 

Also ^ “ A^)Y dx '^t(M -m)^, ... 

by (4), since the sum of the intervals is less than t. 


And 


A . ^ 


for a similar reason. 

It follows from (5) and (8), (9), (10), that 


287 


..(7) 

..( 8 ) 

..(9) 

(10) 


limT W„-f(x)fdx = 0, (11) 

’ -»r 

since k and c are arbitrary positive numbers, which can be chosen as small as 


71 ” 1 f‘\ 

But <r„=ao+ S \ cos rx + hr sin rx). 

Therefore, as in (I), we have 

I -/(*)? - \_W +f (’■— + 6r*)] 

= { ^ (1 J/{^)P - IW + "f ' («r* + V)] } 

+ ^.’2‘rW + V) (12) 

But we know from ( 1 ) that 

^ r [/(i)]>rfj;-[2a„®+"2\or*+V)]S0. 

TTj-ff 1 

Therefore from (11) and (12), we see that, under the conditions stated in the 
theorem, 

* r = 2<lo® + S (Or* + 

’T J-ir 1 

lii« (i 2'r*(«r* + V)')=0. 

«-»5 1 / 


Also 
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III. Ltl f(xf and g(x) be boutided and inlegrable in ( -ir, ir) and a„, 6, the 

Fourier's Constants for f(x), a„, the Fourier's Constants for g(x). 

Then f(x)(d.x)dx = 2a^ + '!f.(a„a„ + h„fi^. 

We have from (II), 

I [/W+?(^)N-«=2(ao+ao)* + 2[(o„ + afl)’ + (*>« + ^n)’]. 

¥ ) _ , ~ = 2(<Jo - “o)* + 2[(o« - On)* + (*’n - Pn)*]- 

On subtraction, the result follows. 

IV. We may put g(x) — 0 in ( - ir, x^) and (Xj, ^), where - ir Xj < arj = tt. 
Thus we have the following theorem : 

Lef f{.r) be boftmled ami iufegrable in ( -tt, tt) and g(x) be bounded and integ- 
rable in (Xj, .Vg) irhere - tt x^ < x^ — 

Then from (III), 

1 /(•'**)(/( ^ g{x) cos nxdx + 6„r* g{x) sin nx dx ). 

..ri 1 \ .’j-, .'art / 

It will be seen that (IV) establishes the possibility of term by term integra- 
tion of the Fourier’s Series for the bounded and integrable function /(x), and 
also shows that this can be done when f{x) is multiplied by another function 
of the same class. 

The argument in (II) is taken from Hurwitz* proof of Parseval’s Theorem.* 
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of his demonstration is not discussed. The question of the removal of the restric- 
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CHAPTER IX 


THE APPROXIMATION CURVES AND THE GIBBS 
PHENOMENON IN FOURIER'S SERIES 

111. We have seen in § 104 that, when f(x) is bounded and 
continuous, and otherwise satisfies Dirichlet’s Conditions in 
- Tr<x<Tr, /(tt - 0) being equal to/( - tt +0), and f{x) is bounded 
and otherwise satisfies Dirichlet’s Conditions in the same interval, 
the coefficients in the Fourier’s Series ioTf(x) are of the order 1/n^, 
and the series is uniformly convergent in any interval. 

In this case the approximation curves 

in the interval - 7r<x<7r will nearly coincide with 

when n is taken large enough. 

As an example, let f{x) be the odd function defined in (-tt, tt) 
as follows : / {x) -- - i tt (x +^), -tt .x : J | x, 

f {x)=^l7rx, -Itt . : X |x, 

/(x) — |x(x -wC), lir^'X :7r. 

The Fourier’s Series for f(x) in this case is the Sine Series 

1 . « 1 • r 

sin a: - ^,..sin3x -f ^oSmox- ..., 

which is uniformly convergent in any interval. 

The approximation curves 
y = sin Xy 

y ^ sin “ ^2 

if = sin a; - sin 3a; sin 5x, 

are given in Fig. 29, along with y=f{x), for the interval (0, x), 

289 
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and it will seen how closely the last of these three approaches 
the sum of the series right through the interval. 


( 1 ) 
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FlO. 29. 


Again, let /(a;) be the corresponding even function : 
f{x) = -lw{Tr+x), 
f(x)=-l7rx, 

f[x)=\-KX, OSXgjTT, 

f{x) = \Tr{Tr-x), 

The Fourier’s Series for f(x) in this case is the Cosine Series 

~ TT® - 2 cos 2* +p cos 6x +-^ cos 10a: + ... j , 

which is again uniformly convergent in any interval. 

The approximation curves 

.y=,V7r®- Jcos2a;, 
y = iV’T® - i cos 2« - xV cos 6a:, 
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are given in Fig. 30, along with y=f{x), for the interval (0, x), 
and again it will be seen how closely the second of these curves 
approaches y=f{x) right through the interval. 


( 1 ) 


( 2 ) 


X 
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liilillllll 

liillillllllll 

iliiiliilil 
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iiillua-illiiliiilllii 

laSSa j jSiSSSSS 

HIHEiH 


lililillii 

ililiiilllilllllllliilll 

liijiiiijiiHi 

ijiiiHt: 

ixxHxlxillxxi 




It will be noticed that in both these e.xamples for large values 
of n the slope of rj=^Sn(.^) nearly agrees with that of y=J{x), 
except at the corners, corresponding to a; = ± Jx, where f\z) is 
discontinuous. This would lead us to expect that these series 
may be differentiated term by term, as in fact is the case. 

112. When the function /(x) is given by the equation 
f{x) = Xy - '7r<x<7rj 

the corresponding Fourier’s Series is the Sine Series 
2 {sin x - 1 sin J sin 3.r 

The sum of this series is x for all values in the open interval 
- 7 r<ir< 7 r, and it is zero when x— iTr. 

This series converges uniformly in any interval (-7r+^, ir-S) 
contained within ( - tt, tt) (cf. § 107), and in such an interval, by 
tahing w large enough, we can make the approximation curves 
oscillate about y = as closely as we please. 

Until recent years it was wrongly believed that, for large values 
of n, each approximation curve passed at a steep gradient from the 
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point ( - -TT, 0) to a point near ( - tt, - tt), and then oscillated about 
y=a; till x approached the value tt, when the curve passed at a 
steep gradient from a point near (tt, tt) to (tt, 0). And to those 
who did not properly understand what is meant by the sum of an 
infinite series, the difference between the approximation curves 

for large values of n, and the curve y=lim offered consider- 
able difficulty. 

In Fig. 31, the line y — x and the curve 

y = 2(sin x - I sin 2x + J sin 3x - i sin 4x + 1 sin 6x) 
are drawn, and the diagram might seem to confirm the above 



Fia. 31. 


view of the matter — namely, that there will be a steep descent 
near one end of the line, from the point ( - tt, 0) to near the point 
( - TT, - tt), and a corresponding steep descent near the other end of 
the line. But it must be remembered that the convergence of this 
series is slow, and that n=6 would not count as a large value of n. 
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113. In 1899 Gibbs, in a letter to Nature* pointed out that 
the approximation curves for this series do, in fact, behave in 
quite a different way at the points of discontinuity db^r in the 
sum. He stated, in effect, that the curve y — s^{x), for large 
values of n, falls from the point ( - tt, 0) at a steep gradient to a 

I sin X 

point very nearly at a depth 2 1 dx below the axis of x, then 

Ji) X 

oscillates above and below y~x close to this line until x approaches 

I ” sin X 

TT, when it falls from a point very nearly at a height 2 1 dx 

Jq ^ 

above the axis of x at a steep gradient to (tt, 0). 

The approximation curves, for large values of n, would thus in 
( - TT, tt) approach closely to the line y=^x oi Fig. 32 with the lines 
parallel to the axis of y as drawn in that figure. 



His statement was not accompanied by any proof. Though 
the remainder of the correspondence, of which his letter formed 
a part, attracted considerable attention, this remarkable observa- 
tion passed practically unnoticed for several years. In 1906 
Bocher returned to the subject in a memoir f on Fourier’s Series, 
and greatly extended Gibbs’s result. He showed, among other 
things, that the phenomenon which Gibbs had observed in the 
case of this particular Fourier’s Series holds in general at ordinary 
points of discontinuity. To quote his own wordsij 


*Nature, 59 (1899), 606. 

Mnnafe of Math,, (2), 7 (1906), 81. 
Xloc, ciL, p. 131. 
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If f{x) has the period 27r and in any finite interval has no discon- 
tinuities other than a finite number of finite jumps, and if it has a 
derivative which in any finite interval has no discontinuities other 
than a finite number of finite discontinuities, then as n becomes 
infinite the approximation curve y=:s^[x) approaches uniformly the 
continuous curve made up of 

(a) the discontinuous curve y=f{x), 

(b) an infinite number of straight lines of finite lengths parallel 
to the axis of y and passing through the points Oj, a^, on the axis 
of X where the discontinuities of f(x) occur. If a is any one of these 
points, the line in question extends between the two points whose 
ordinates are 

. I^Pl /XV 

/(a-0)+ /(a+0) i, 

TT TT 

where D is the magnitude of the jump in f{x) at a,* and 

0 . 2811 . 

J ir X 



FlO. 33. 


This theorem is illustrated in Fig. 33, where the amounts of 
the jumps at a^, a^ are respectively negative and positive. Both 
Gibbs and B6cher thought they were describing properties previ- 
ously unknown. However, in 1848, Wilbraham f noticed its 


i>=/(a+0) --/(a-O). 

\Carnh. and Dublin Math, Journal, 3 (1848), 198. 



113, 114. 1] GIBBS PHENOMENON IN FOURIER’S SERIES 295 
occurrence in the approximation curves for the series 

^ r ^ 2r~l 

And in 1874 du Bois Reymond * would have reached the same 
conclusion, both for Fourier’s Series and Integrals, had he not made 

a curious slip in dealing with the integral di, when n-»oo 

and x~>0 simultaneously. In recent years a number of other 
writers have dealt with the matter, and the property in Fourier’s 
and other series is now well known as the Gibbs Phenomenon.f 

114 . 1 . The series on which Bocher founded his demonstration 
of this and other extensions of Gibbs’s theorem is 
sin x+\ sin 2x -f -J sin 3x + ... , 

which, in. the interval (0, 27r) represents the function f{x) defined 
as follows : /(O) =/(27r) = 0, 

/(•^) — 0<a;<2x. 

In this case 

^n(^) = sina:+s sin2a; + ... +- sin nx 
2 n 

— I (cos a +COS 2a + ... -f cos na)da 
Jo 

*Jo sm|a ® 

The properties of the maxima and minima of s„[x) are not so 
easy to obtain, f nor are they so useful in the argument, as those of 
^n(a;) = i(7r-r)-s„(a:) 

2 Mo sin|a 

In his memoir Bocher dealt with the maxima and minima of 


*Math, Antialenj 7 (1874), 241. 

fCf. Enc. d. math, Wiss., Bd. II, Tl. Ill, 2, p. 1203. In addition to tjie papers 
referred to on pp. 1203-4, the following may be named: 

Weyl, Rend. Circ. Mat. Palermo, 29 (1010) and 30 (1910). 

Cooke, Proc. London Math. Sac. (2) 22 (1928), 171. 

Wilton, Journal fur Math., 159 (1928), 144. 

And a historical note by Carslaw, Bull. Amer. Math. Sor.., 31 (1925), 420. 
tOronwali discussed the properties of series, and deduced the Gibbs 

Phenomenon for the first wave, and some other results. Cf. Math. Annalen, 72 
(1912). Also Jackson, Rend. Cire. Mat. Palermo, 32 (1911). 
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and lie called attention more than once to the fact that 
the height of a wave from the curve y=f{x) was measured parallel 
to the axis of y. This point has been lost sight of in some exposi- 
tions of his work. *’ 

114. 2. However the series 

2(sin X + } sin 3x +1 sin 5a? ■+•...) 

has certain advantages as an approach to the Gibbs Phenomenon. 
This is the Fourier’s Series for f{x); when 

/(x)=-J'7r for -7r<a?<0 "j 
= ^'7r for 0<a?<7r [ 

and /(-^)=/W=/(0)=0. J 

Let s^{x ) = 2 ^ > 


Then 

and 

Also 


^ s„(x)=2 S cos (2»‘- 1)*=^^— 

olll Jb 


dx 


, . f*8in2na , 

*>'*>=]. '*> 

M®) “■ f — da= f sin 2 na /-4 -) da. 

Jo a Jo \sina a/ 

Thus Sn(x)-^ ^^^^da=f sin 2 wa-— +...)da. 

' Jo a Jo sina\ 3 ! 5 ! / 

But X cosec X continually increases from 1 to ^tt as x passes 

X a?^ X 

from 0 to Jit and 0 <st-^ +-”< qt when 0 <a:g | 7 r. 


Thus 




X* when 0<x ^ Jtt. 


If we take the arbitrary positive number €, there is a corre- 
sponding positive number ?y, such that 


and this hoi 


rt(x) - j*^ da j<€ when O^x^tj, 


.( 2 ) 


ds for all values of n. 


Thus, if we choose n so large that JxeLve 
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This shows that the approximation curves y = Sf^(x) for this series 
rise above the sum in the right-hand neighbourhood of the origin by 

nearly | J” ^ n is sufficiently large. 

sm X 

The integral dx is known to be approximately - 0*2811. ♦ 

Jit ^ 

Or, we may put the matter as follows : 


Let 


f'*' sin a , . , 

y=\ do.=<l>{x). 

Jo a 


The turning points of this curve occur when x — rir', the odd 
multiples of x give maximum ordinates; the even multiples give 
minimum ordinates. 


• sin ct 

The maxima continually decrease from — --da towards Jx 

‘Ttan ft' ^on 0 ^ 

f towards Jx 

Jo a 


when ic-^oo 

The minima continually increase from 
when x^oo . 

If the abscissae of this curve are reduced in the ratio 1 : 2w, we 
obtain the curve 

sin a j 

»=j. 

and, when n increases, the turning points of the curve come closer 
and closer to a;=0, the first (and largest) ordinate being always at 

x^^, and of height f -f If— rfa I . 

Jo « 2 U,, a I 

By (2), the curve y—s^,{x) in the neighbourhood of the origin 

differs by the arbitrarily small e from the curve y—\ da. 

Jo ® 

sin (2/* 1)3J 

The Trigonometrical Sum 2 S ' 2V--r- 

115. The discussion in § 114. 2 establishes the existence of the 

Gibbs Phenomenon in the Fourier’s Series , and, 

^ 2w - 1 

as we shall see in § 117, it can at once be deduced that the pheno- 
menon will appear at x=a in the approximation curves for the 


*Cf. B6cher, loc. eit., p. 124. 
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Fourier’s Series for any function f{x) with an ordinary discon- 
tinuity at 05 = a, if f{x) satisfies Dirichlet’s Conditions in (-tt, tt). 
But the approximation curves 

sin 305 -f... + 

are worth a more detailed examination, for it will be found that 
from the properties of their turning points and their graphs, the 
Gibbs Phenomenon is exhibited in the clearest possible manner.* 
In this section we proceed to obtain the properties of the maxima 

and minima of these approximation curves y = 2^ , 

when 0<x<7r. ^ 

I. Since, for any integer 

sin (2m - l)(J'7r + 05 ') = sin (2 m - 1 )( 2 X - x'), 

it follows from the series that 5„(o5) is symmetrical about x—\iry 
and when x = 0 and x^tt it is zero. 


sin 


(2n- l)a5) = 5„(o5) 


y = 2^sina:4-^ 


II. When 0<05<'7r, Sn{x) is positive. 

From (I) we need only consider 0<a5 ~j 7 r. We have, by 

§1U.2(1) 


, , P sin 2Ma , 

M^)=l 

' Jo sma 




sin a 


sin 


a 

2/1 


da, 


The denominator in the integrand is positive and continually 
increases in the interval of integration. By considering the 

successive waves in the graph of sin a cosec the last of which 

may or may not be completed, it is clear that the integral is 
positive. 


III. The turning points of y=sjx) are given by 

TT Stt 2n - 1 , . . 

(maxitna), 

IT 27r n - 1 / . . V 

^2=-^ ^4= TT {minima). 


*§§ 115-117 are founded on a paper by the author in the American Journal of 
Mathemaiics, 39 (1917), 185. The computations for Fig. 34 and Fig. 35 were 
made by Mr. F. G. Brown, B.Sc. 
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We have 


f*sm2naj , 

y=z I — ; da and 

Jo sin a 


dy sin2^tx 


dx sin X 

The result follows at once. 

IV. As we proceed from x=0 to x-lir, the heights of the maxima 
corUimially diminish ^ and the heights of the minima continually 
increase, n being kept fixed, 

y 
M 



The curve y — Sy^(x), when ?i = 6. 
FIO. 34. 


Consider two consecutive maxima in the interval 0<x^\ir, 
namely, s„ ’r) '^)> being a positive integer 

less than or equal to J(n - 1). , We have 


/2m - 1 N 

. /2m + 1 N If 


2n 2 hJ( 


Y f f2mrr 

2wJ(2m-. 


(2m-l)Tr 

'2’"+''’'sin_“ 
An 


da 


sin a 


(2m-l)irgi^ « 

2n 


da + 


r( 2 m+i)Tr sin a 


I 2mir 


. a I 


The denominator in both integrands is positive and it con- 
tinually increases in the interval (2m~ l)7r;;:a = (2m + l)7r; also 
the numerator in the first is continually negative and in the second 
continually positive, the absolute values for elements at equal 
distances from (2m - l)7r and 2mx being the same. 
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Thus the result follows. Similarly for the minima, we have to 
examine the sign of 

/m - 1 \ (m \ 

where m is a positive integer less than or equal to |n. 


V. The first maximum to the right of x = 0 is at x = ^ and its 

u n 

height continually diminishes as n increases. When n tends to 
infinity, its limit is 


'sin a; 


dx. 



We have 


FIO. 35. 


( ir\ f52'' sin2wa , 1 f 

Jo sina ^~2»J( 


sin a cosec ^ da. 
0 2n 


Thus 




/ TT \ 




^ 2 ^+ 2 ) 


a 1 
^ cosec ^ 

2n 2n 2w4-2 


cosec 


c)da. 

2w+2/ 


Since a/sin a continually increases from 1 to 00 , as a passes 

from 0 to iTy it is clear that in the interval with which we have 

to deal 1 a 1 a ^ 

cosec jr — 5 — -s cosec n h >0- 

2» 2n 2n+2 2n+2 
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Thus 




(2(n+l) 


)>0- 


But, from (II), s„{x) is positive when 0<a:<ir. 

It follows that «„ tends to a limit as n tends to infinity. 
The value of this limit can be obtained by the method used by 
Bdcher for the integral f da* But it is readily 

obtained from the definition of the Definite Integral. 


For 




. TT 2n . Stt 
^ sm^-+„ 8in^-+. 

2/1 / TT 2/1- Stt 2h 




— 2S 


\ mA 


2n . 2n~l 

k). i (215* 4 

/ Ml « 1 1 \ wiA / 


■-Iw} 


Therefore 




m/i a 


lims„(f) = 2r?^da:-r“^?d:r=r“"i'dx. 

„_*« \2ny Jo X Jo * Jo X 

VI. The result obtained in (V) for the first wave is a special 
case of the following : 

2r-l 

The maximum to the right of x=0 is at = — — tt, and 

Zn 

its height continually diminishes as n increases, r being kept constant. 
When n tends to infinity, its limit is 


which is greater than Jtt. 


r 


:2r-l)ir 


Binx j 

— — dx, 

X 


The r'^ minimum to the right of x=0 is at 3^2r—~ height 


n 


continually increases as n increases, r being kept constant. When 


n tends to infinity, its limit is 


rZrn 

Jo 


sinx 

X 


dx, which is less than ^tt. 


To prove these theorems we consider first the integral 


Jo 


^ cosec ^ cosec ^ ^ 

2n 2n 2n+2 2n+2 


hi)^’ 


m being a positive integer less than or equal to 2n-l, so that 
0<“<w in the interval of integration. 


*Annals of Math., (2), 7 (1906), 124. Also Hobson, Theory 0 / Function! of a Btal' 
VariabU, 2 (2nd ed., 1926), 494. 
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Then 




cosec 


2w+2 


>0 


ih this interval. (Cf. (V).) 
Further, 

1 a 


F'{a) = . 


; COS 


2n-f2 


1 a 2 a 

cos ^ cosec* -- 
( 2 n )2 2 n 2n 


(2^4-2) 

=a “^{02 cos 0 cosec 2*0 - cos \/r cosec^ 
where 0 = a/( 2 n 4 - 2 ) and yr=a/ 2 n. 

d 


But 


d0 


(02 cos 0 cosec 2 0 ) 


— -(/> cosec® 0 [0(1^ cos 0)®±2 cos 0 ( 0 ^ sin 0 )J. 

And the right-hand side of the equation will be seen to be 
negative, choosing the upper signs for O< 0 <j 7 r and the lower 
for J 7 r< 0 < 7 r. 

Therefore 0 ® cos 0 cosec® 0 diminishes as 0 increases from 0 to tt. 
It follows, from the expression for F'{a), that jP'(a)> 0 , and 
F{a) increases with a in the interval of integration. 

The curve 

/I X \ X \ 

v=sinx( cosec tr — ^ cosec ^), ... , 0<x<W7r, 

^ \2n 2n 2n^2 2 n+ 2 /’ ’ 

thus consists of a succession of waves of length tt, alternately 

above and below the axis, and the absolute values of the ordinates 

at points at the same distance from the beginning of each wave 

continually increase. 

It follows that, when m is equal to 2 , 4, ... , 2 (n - 1 ), the integral 

a 1 


Vnir / 1 

Jo 


^ cosec i. 
2n 2n 


^ ^ cosec ^ ^ 

2n+2 2 w+ 2 > 


yi +2' 


da 


is negative ; and, when m is equal to 1, 3, ... , 2n- 1, this integral 
is positive. 

Returning to the maxima and minima, we have, for the 
maximum to the right of x= 0 , 

^n(^2r-l) ^n + l(^2r~l) 

2f-l . 


2liJ. 

r 2'* ^ 2na ^ ^ p(»+i) sin 2(n H-l)a 

Jo sin a Jo sin a 

\2r-l)n . /I „ 1 


=J„ 


2n 2n 2n +2 


cosec 




2w +2 


Therefore, from the above argument, 5 «(a 72 r-.i)>^n+i(®^ 2 r-i)- 
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Also for the r*’’ minimum to the right of a:=0, we have 

f 2 rir / j a 1 a \ 

2 »+ 2 ) 

and s„(x 2 ,)<«„+i(® 2 ,). 

By an argument similar to that at the close of (V) we have 
lim 

n->^ Jo ^ 

It is clear that these limiting values are all greater than Jtt for 
the maxima, and positive and less than Jtt for the minima. 

The Gibbs Phenomenon for the Series 
2(sin a; + J sin 3a; 4- V sin 5a; + ...). 

116. From the Theorems I-VI of § 115 all the features of the 
Gibbs Phenomenon for the series 

2(sin X + ?. sin 3x -h^ sin 5a; + ...)•••» -tt — x tt, 
follow immediately. 

It is obvious that we need only examine the interval 0 ~ x '^tt, 
and that a discontinuity occurs at x = 0. 

For large values of n, the curve 

where 5„(x) = 2^sin x 4-^ sin 3x 4- ... 4- ^- - ^ sin (2n - l)x^, rises at 

a steep gradient from the origin to its first maximum, which is 

very near, but above, the point J ^^)(§ V). The 

curve, then, falls at a steep gradient, without reaching the axis 
of X (§ 115, II), to its first minimum, which is very near, but below, 

the point oscillates above 

and below the line y~\Tr, the heights and (depths) of the waves 
continually diminishing as we proceed from x==0 to x = J-tt (§ 116, 
IV); and from x = ^ 7 r to x= 7 r, the procedure is reversed, the 
curve in the interval 0 ^;^xi;: 7 r being symmetrical about x=j7r 
(§115, 1). 

The highest (or lowest) point of the wave to the right of 


♦ For the values of f — ~ dxt see Annals of Math,, (2), 7 (1906), 129. 
Jo * 



^ > a>HE APPROXIMATION CURVES AND THE [oh. ix 

a;s=0 wiU, for large values of n, be at a point whose abscissa is 
~ (§ 115, III) and whose ordinate is very nearly 

fJ^“^dx(§ 116 ,VI). 

By increasing n the curve for 0 ^ tt can be brought as close 

as we please to the lines 



FlO. 3€. 

We may state these results more definitely as follows : 

(i) If € is any positive number, as small as we please, there is 
a positive integer v' such that 

IJtt — 5,j(a;)|<€, when 

This follows from the uniform convergence of the Fourier’s 
Series for f{x), as defined in the beginning of this section, in an 
interval which does not include, either in its interior or at an end, 
a discontinuity of f{x) (cf. § 107). 

(ii) Since the height of the first maximum to the right of x = 0 

tends from above to I dx as n tends to infinity, there is a 

.*0 ^ 

positive integer v* such that 
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(iii) Let v" be the integer next greater than Then the 

abscissa of the first maximum to the right of x=0, when 
is less than e. 

It follows from (i), (ii) and (iii) that, if v is the greatest of the 
positive integers / and Z", the curve y=s^{x), when 
behaves as follows : 

It rises at a steep gradient from the origin to its first maximum 
• • I ^ sin X 

which is above I dx and within the rectangle 

Jo ® 

0<x<€, 0<y<J ^^dx+e. 

After leaving this rectangle, in which there may be many oscilla- 
tions about y — iiTy it remains within the rectangle 
€<a;<7r~€, i'TT - €<y<j7r +€. 

Finally, it enters the rectangle 

^ f'sina?, 

7r-€<x<7r, 0<y<| dx+€, 

Jo ^ 

and the procedure in the first region is repeated.* 

The Gibbs Phenomenon for Fourier’s Series in General. 

117, 1, Let f(x) be a function with an ordinary discontinuity 
when a? = a, which satisfies Dirichlet’s Conditions in the interval 
— tt ^ a; ^ TT. 

Denote as usual by/(a-i-0) and /(a-0) the values towards 
which f{x) tends as x approaches a from the right or left. It 
will be convenient to consider /(a +0) as greater than /(a-0) in 
the description of the curve, but this restriction is in no way 
necessary. 

Let </.(x-a)=2^^^sin(2r-l)(3:-o). 

Then <p{x-a)= ^tt, when a<x<Tr+a, 

<f>{z-a)= -W, •when -w+a<x<a, 

<p{+0)= lir, ^(-0)=-Jx, 

0(0)= 0 and </>{x) — ^{x+2Tr). 

♦The cosine series 

^ ~ l^cos a? - 1 cos 3.r + ^ cos 5x + ... J, 

which represents 0 in the interval 0 and Jtt in the interval iw < x ~ ir, 

can be treated in the same way as the series discussed in this article. 
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Now put 

=/(*) - M/(« +0) +/(o - 0)} - - {/(a +0 ) -fifl - 0)}^ (x - a), 

TT 

and let }{x), when x—a, be defined as J{/(a +0) +/(a-0)}. 

Then Vr(a +0) = V>^(a-0) = \/r(a) = 0, and >/r(aj) is continuous at 
x=a. 

The following distinct steps in the argument are numbered for 
the sake of clearness : 

(i) Since \l^{x) is continuous at x = a and {a) = 0, if e is a positive 
number, as small as we please, a number rj exists such that 
lV^(ic)l<ie, when \ x-a\^rj. 

If 7] is not originally less than e, we can choose this part of rj 
for our interval. 


(ii) \lr{x) can be expanded in a Fourier’s Series,* this series being 
uniformly convergent in an interval a^x contained within an 
interval which includes neither within it nor as an end-point any 
other discontinuity of f{x) and ^{x-a) than x=a (cf. § 108). 

Let Sn{x)y <ltn(x-a) and \l/^n{x) be the sums of the terms up to 
and including those in sin nx and cos nx in the Fourier’s Series 
for f{x), f/>(x~a) and Vr(x). Then e being the positive number 
of (i), as small as we please, there exists a positive integer v such 
that 

l'An(^)-“ when nrr/, 

the same v serving for every x in p. 

Also V'(^)l +K'>^(2^)l<ie+le = Je, 

iii\x-a\'^.r],ila<a-7]<a<a+f]<p, and 


(iii) Now if n is even, the first maximum in f/>„(a;-a) to the 

right of x = a is at a+^; and if n is odd, it is at a -h In 

® n n+1 

either case there exists a positive integer */" such that the height 

of the first maximum lies between 


f*" sm cr , j f" sm x , 

I ax and I ax 4-^ 

Jo X JQ X 2 


when 


2{/(a+0)-/(a~0)r 

(iv) This first maximum will have its abscissa between a an<f 


a provided that 


*lff{x) satisfies ]>irichlet*s Conditions, it is clear from the definition oti>{x^a) 
that ^ {x) does so also. 
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Let I/'" be the first positive integer which satisfies this in- 
equality. 

(v) In the interval a+tj^x^ converges uniformly 

to f{x). Therefore a positive integer exists such that, when 

the same serving for every x in this interval. 

Now, from the equation defining \{r{x)y 

»n(*) = i(/(« +0) +/(a - 0)) 4-- ^ - - - ®) +'/'»(“')• 

TT 

It follows from (i)-(v) that if p is the first positive integer greater 
than /, p\ p” and the curve y — sjx)^ when nT^p^ in the 
interval a^x~ P, behaves as follows : 

When a; = a, it passes through a point whose ordinate is within 
Je of H/(^ +^) ascends at a steep gradient to a 
point within e of 

j{/(. +0) +/(«-0» +&±5L-/(“_z<')r 

TT Jo ^ 

This may be written 

/(„ +0) -it? f' 

TT Jn ^ 

and, from Bocher’s table, referred to in § 115, we have 

r®--?da;=~ 0 - 2811 . 

Jir X 

It then oscillates about y—f{x) till x reaches a +r), the character 
of the waves being determined by the function - a), since the 
term V^n(^) only adds a quantity less than It to the ordinate. 

And on passing beyond x = a+r], the curve enters, and remains 
within, the strip of width 2e enclosing y=f{x) from x=a+ri to 
x^p. 

On the other side of the point a a similar set of circumstances 
can be established. 

Writing Z)=/(a+0)-“/(a-0), the crest (or hollow) of the first 
wave to the left and right of x=a tends to a height 

f{a - 0) + f{a +0) - 
where dx. 

Jn X 
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117. 2. The argument of the previous section can be at once adapted to the 
case of summation by Arithmetic Means, and it will be seen that, if we can 
show that the Gibbs Phenomenon does not occur in the approximation curves 
for a single example of Fourier's Series with this method of summation, it 
cannot appear in these curves for any function satisfying the conditions of 
§ 101, at a point of ordinary discontinuity .♦ 

It is, however, easy to show that it does not occur in the curves y—ir^ix) 
for the Fourier’s Series corresponding to the function in § 114. 2. 

For this case, we have /(x)= -Jtt, when -7r<aj<0, and f(x) = iv, when 

0 < X < TT. 

But from § 101 we know that, when f{x) is bounded and integrable in ( - tt, tt). 


1 « - 1 1 p 

I *’• = 2^1 


' sm*J(x'-x) 


end r 

]-n Sin*i(^ -x) 

Thus, for the function with which we are now concerned, 


sin® J(x' ~x) 


ir 


sin®An(x -x) , , 
rzS — T dx . 
„ 8in*i(x -x) 


^4nJ. 

By § 1 15, II, the sums when 0 < x < tt, are all positive. 

It follows that 0 < ar,j(x) < Jtt, when 0 < x < ir. 

But we know by § 101 that (r^ix) converges uniformly to Jtt in any interva 
wholly within (0, tt). 

Thus the Gibbs Phenomenon does not occur when the Fourier’s Series 
2(sin X -f ?, sin 3x + J sin 5x + . . .) 
is summed by Arithmetic Means.f 
In this example, by § 114. 2 (1) 


2 


i(’^) + 1 J 0 sin^ 


rjt 

J c 


sin 2r/ 


dt. 


It can be shown that, as we proceed from 0 to Jv, the ordinates of th3 
maxima continually increase, and that the same holds of the minima. 

The last maximum in 0 x-^ Jtt, has the greatest ordinate for the whole 

interval, and when n->oo , this tends to from below. 

The curve y—ir^n^i(x) forn=6 is given in Fig. 37, and it is interesting to 
compare it with the curve of Fig. 34, which corresponds, with this notation, to 
y =«£„(») forn=6. 

In the case of the ordinary sums the approximation curves y=a,,(x) ara 
brought within the shaded part of Fig. 38 by taking n large enough. 


*For another proof see § 4 of a paper by Fejer in Maih, Annalen, 64 (1907), 273. 

» gin /2f — ] )x 

jit should be noticed that with the notation of this section s^n-i - 2IS — — » 
and that — asn» coefficient of sin 2nx is zero. 
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CHAPTER X 

FOURIER’S INTEGRALS 

118. When the arbitrary function f{x) satisfies Dirichlet’s 
Conditions in the interval ( - /, Z), we have seen in § 98 that the 
sum of the series 

hi + f{x')cos”'^-(x'-x)dx' (1) 

is equal to ^[f{xi-0)+f(x-0)] at every point in -l<x<l 
where /(u:+0) and /(a;~0) exist; and that at x=±l its sum 
H/( “ ^ + 0) +/(Z - 0)], when these limits exist. 

Corresponding results were found for the series 

Ij* 4- j 2 cos^x j* /(x') cos x' dx', (2) 

and ^ ^ sin ^ xj /(x') sin ^ x' dx\ (3) 

in the interval (0, 1). 

Fourier’s Integrals are definite integrals which represent the 
arbitrary function in an unlimited interval. They are suggested, 
but not established, by the forms these series appear to take as Z 
tends to infinity. 

If I is taken large enough, tt/Z may be made as small as we please, 
and we may neglect the first term in the series (1), assuming that 

j f{x)dx is convergent. Then we may write 
J -00 

f{x')cos^(x' -x)dx' 
as t iJ-j ‘ 

/(a:')co8 Aa(a:'-a;)(ix'+AaJ cos 2 Aa (a;' J, 

where Aa — irll. 
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Assuming that this sum has a limit as Z~>oo , an assumption 
which, of course, would have to be defended if the proof were to 
be regarded as in any way complete, its value would be 

- f da P / {x*) cos a (a;' - x)dx\ 

^JO J - oc 

and it would follow that 


-P daf /(x')cosa(x'-x)da:'=|[/(x+0)+/(x-0)], 

0 J - 00 

- 00 <aj<oo , 

when these limits exist. 

In the same way we are led to the Cosine Integral and Sine 
Integral corresponding to the Cosine Series and the Sine Series : 




cos ax cos ax' dx' 

=i[/(x+0)+/(x-0)], 
sin ax sin ax' dx' 

=H/(^+0)+/(x-0)], 


0 <x<oo , 


when these limits exist. 

It must be remembered that the above argument is not a proof 
of any of these results. All that it does is to suggest the possi- 
bility of representing an arbitrary function/(x), given for all values 
of X, or for all positive values of x, by these integrals. 

We shall now show that this representation is possible, pointing 
out in our proof the limitation the discussion imposes upon the 
arbitrary function.* 


119. Let the arbitrary function /(x), defined for all values of x, 
satisfy Dirichlet's Conditions in any finite interval, and in addition 

let I f{x)dx be absolutely convergent. 

J -00 

Then 

-p dap /(x')co8a(x'-x)dx'=J[/(x+0)+/(x-0)], 
irJo J -00 

at every point where f(x +0) and f{x - 0) exist. 

Having fixed upon the value of x for which we wish to evaluate 
the integral, we can choose a positive number a greater than x 
such that f{x') is bounded in the interval a^x'^b, where b is 


*See footnote, p. 230. 
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arbitrary, and | \f{x')\dx* converges, since with our definition of 

the infinite integral only a finite number of points of infinite dis- 
continuity were admitted (§ 60). 

It follows that J /(x')cos a (x* - x) dx* 

converges uniformly for every a, so that this integral is a con- 
tinuous function of a (§§ 83, 84). 

Therefore i | cos a(x' - x) dx' exists. 

Jo Ja 

Also, by § 85, 

I eia[ /(x')cosa(x'-x)dx'= j dx'l f{x') cos a {x' -x) da 
Jo Ja Ja Jo 

(» 

But x' - X ^ a - x>0 in x* g a, since we have chosen a>x. 

And I \f{x')\dx' converges. 

Ja 

f* I 

Therefore I also converges. 

Ja X — X 

It follows that f /(x') — — dx' 

Ja X — X 

converges uniformly for every q. 

Thus, to the arbitrary positive number e there corresponds a 
positive number A>a, such that 

1 ~ (fa:' j<^f, when A' ^A>a, (2) 


the same A serving for every value of q. 
But we know from § 94 that 


Ja J/ — J/ 

Ja - X ^ 


= 0 , 


since /(w+x) satisfies Diriohlet’s Conditions in the interval 
{a-x, A- x), and both these numbers are positive. 
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Thus we can choose the positive number so that 




<Je, when q ~Q. 


( 3 ) 


It follows from (2) and (3) that 

when 

Thus lim V Six') dx' = 0, 

«->ooJa ^ 

and from (1), I da\ f(x')cosa{x'-x)dx' — 0, 
Jo Ja 

But, by § 87, 


(4) 


f da I /(x') cos a {x' - x) dx' == j dx' f / {x') cos a {x' - x) da 

0 J * J X J 0 

=(yi^')~{!^^dx’ 

J X X — X 

.sin 7?/, 

=Jo 

Letting q->co , we have 

f daf f(x')co^a{x'-x)dx' = ^f{x-{-Q) (5) 

Jo J* ^ 

when /(aJ+O) exists. 

Adding (4) and (5.), we have 

J daj f{x')co^a(x'-x)dx' — ^f{x^-Q), (6) 

when f{x +0) exists. 

Similarly, under the given conditions, 

f f(x')co^a{x' -x)dx' (7) 

Jo J - <» ^ 

when f{x - 0) exists. 

Adding (6) and (7), we obtain Fourier’s Integral in the form 


daf f{x')co^a[x' -x)dx' — \[f{x+Q)-¥f{x-Q)] 

W J0 J -CO* 

for every point in -oo<a:<oo, where /(a:+0)'and /(as-O) 
exist. 
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120. More general conditions for f(z).* In this section we shall show that 
Fourier’s Integral formula holds if the conditions in any finite interval remain 

as before, and the absolute convergence of the infinite integral ^ /(a;)dx is 
replaced by the following conditions : 

For 9omt poailive number and to the right of it, f(x') is bounded ami mono- 
ionic and lim f{x') =0 ; and for some negative number and to the left of it, f{x') 

x'— ►«» 

is bounded and monoUmic and lim /(a;')=0. 

Having fixed upon the value of x for which we wish to evaluate the integral, 
we can choose a positive number a greater than x, such that f(x') is bounded 
and monotonic when x' a and lim f(x') =0. 

*oo 

Consider the integral \ f{x') cos a{x' - x) dx\ 

}a 

By the Second Theorem of Mean Value, 

\ -x)dx* —f (A') I ^ cos a(x' ’-x)dx' +f (A" cos a ( x' - x) dx', 

where o < A' ^ ^ ~ A'". 

Thus 


( A" 

cosa{x' -x)dx' 
Therefore 


a la(.-l'-x) o 


I cos a(a;' - x) dx' I ^ for a^qQ> 0. 

1 .'^' 1 

But we are given that lim f{x')=0. 


It follows that 


( f{x') coaa{x' - x) dx' 

'a 


is uniformly convergent for a ~ > 0, and this integral represents a con* 

tinuous function of a in a ^ gp. 

Also, by § 85, 

da I f{x')co8a(x' ~ x) dx' = ( dx' P f(x') cos a(x' - x) da 

But x'~x = a- x>0in the interval x' ^ a, since we Jiave chosen a greater 
than x, 

both converge. 


*The 3 e extensions are due to Pringsheim. Cf. Math, AnnaUn, 68 (1910), 367, and 
71 (1911), 289. Reference should also be made to a paper by W. H, Young in Proe, 
Royal Soc, Edinburgh, 31 (1911), 559. 
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Therefore, from (1), 

I* da I /(a?') cos a(a;' - x)dx* 

m 

Now consider the integral 

U aj -a; 

From the Second Theorem of Mean Value, 

ds' (3) 

] X X i> X ^ X 

where 

a?" -a; n 

the limits of the integral being both positive. 


Therefore 

And similarly 
Thus, from (3), 


(Cf.§91.) 

jA X —X I 

If X -X 


<27r|/(/l')| (4) 


It follows that ( f(x') — — dx' 

}a XT -X 

is uniformly convergent for ^ 0, and by § 84 it is continuous in this range. 
Thus Urn r Ax') ^moij^'z^ dx'^O (5) 

X -X 

since the integral vanishes when qo=0. 

Also from (2), 


(Vaf /{*')«»a(*'-*)rf»' = ( ‘^^ dx'. 

:o }a J« X -X 


.( 6 ) 


But we have already shown that the integral on the right-hand side of (6) 
is uniformly convergent for g 0. 

Proceeding as in § 110, (2) and (3),* it follows that 


^-►ao 


Thus, from (6), [ da f /(x') cos a{x' -x) dx'=0 (7) 

JO Ja 


*Or we might use the Second Theorem of Mean Value as proved in.| 58 for the 
Infinite Integral. 
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But we know from § 110 that 

L coso(«'--«)<i®'=|/(«+0), (8) 

when this limit exists. 

Thus - ( f f(x') cos a(x' - x)dx' = \f(x + 0), - (9) 

^ .'0 . * 

when this limit exists. 

Similarly, under the given conditions, we find that 

;( *if /(a:')co8a(x'-*) = J/(x-0) (10) 

" .'o 

when this limit exists. 


Adding (9) and (10), our formula is proved for every point at which f(x±Q) 
exist. 


121. Other conditions for f(z). We shall now show that Fourier's Integral 
formula also holds when the conditions at db<30 of the previous section are 
replaced by the following: 


(I) For some positive number and to the right of it, and for some negative 
number and to the left of it,f(x') is of the form g{x') cos (kx' + p), where 
q(x') is hounded and monotonic in these intervals and has the limit zero 
ns . 

Also, (II) I dx' and | dx' converge. 

We have shown in § 120 that when g(x') satisfies the conditions named 
above in (I), there will be a positive number a greater than x such that 

f d(i f g(x') cos a(x' - x) dx' = 0. 

.’o .'a 

But, if A is any positive number, 

1 da 1 g(x') cos a(x' - x)dx' 

.'o .0 

= [ c/a ( g(x') cos a(x' - x)dx' + f da[ g{x') cos a(x' - x)dx' 

.0 }a M .a 

— } r da ( g(x') cos a{x' - x)dx' + f da[ g(x') cos a{x' - x)dx' 

= ( 9{^') cos a(x' - x)rfx' + da [ g{x') cos a{x' - x)dx' 

’-A /a -o 

= i\ sr(a;') cos (a + A)(x' -a;)(fx' + rfaf g(x') cos {a- k){x' -x)dx\ 

.'o a 0 • 

Therefore 

f da f g{x') cos a(x' - x)dx' 

.’o a • 

= ( da ( g(x') cos A(x' - x) cos a(x' - x) dx' = 0 

/A '<1 


( 1 ) 
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Again we know, from § 120, that 

j g(x')Bma(x' -x)dx' 
is uniformly convergent for a ^ Aq > 0. 

( Xj r ^ 

da 1 g(x') sin a(x' - x)dx' 

X« Ja 

exists, for A^ > Aq > 0. 

Also 


! * [ g{x') sin a(x' - x)dx' 

A« Ja 

= ( dx' sin a{x' - x)da (by § 84) 

Ja JXo 

= ^g(x‘) f Ao(a;’-a:) cos ky(x'-x) \ 

Ja V X —X X —X J 

1°° . COS Ao(a;' - a:) , , f* , cos AJa:' -a:) , , 

-]/(«=) -(2) 

since both integrals converge. 

( ^q{x*\ 
zl^dx' 

J ^ 

( ® q(x') 

^ 7 — ~ dx' 

^qX -X 

also converges, so that we know that 

Ja * x'-x 

is uniformly convergent for Aq g 0, and therefore continuous. 

Thus lim Cg^x')'^M^'-^Ax'JCS^ dx'. 

It follows from (2) that, when A > 0, 


^^da\^j(i^)s\na(x' -x)dx' ^^ dx'. ...(3) 
Also, as before, we find that, with the conditions imposed upon g(x')* 


X— >00 Ja 


Therefore, from (2) and (3), 

1 <foi[ 8r(x')8ina(a:'-a:)<fe'=l g(x') '^^^j^^ dx', (4) 

and ( dai gf(a;') 8ina(a;'--a;)(/a;' = l dx' (6) 

Jo Ja Ja ^ 


♦This can be obtained at once from the Second Theorem of Mean Value, as 
proved in § 58 for the Infinite Integral; but it is easy to establish the result, as 
in J 110, without this theorem. 
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) *A 

dal g(z')Bma(z' -x)d3f 
0 Ja 

i x roo 

da I g(z') sin a(x' - z)dz' =0 (6) 

-X Ja 

From (6), and the convergence of I dal g(x') sin a(x' -*x)dz\ it follows 
^4. Jo 

i oo /•» .00 

^ da J g(z') sin a(a5' - x)dx' - da J g(x') sin a(x' - x)dx'=0. 


that 


Thus 


( da ( g{z') sin (a + A.) (a;' - x)dz' - [ da f g(x') sin {a -- X)lz' - z)dz' =0. 

Jo > a Jo Ja 

! 0O ^00 

da I g(x') sin \(z' - z) cos a(x' -x)dx'=0 (7) 

0 Ja 

Multiply (1) by cos (Xx + /x) and (7) by sin (Xz + jia) and subtract. 

It follows that 


( da ( g(z') cos ( Xz' + fx) cos a (z' - z)dz' —0 

Jo Ja 

And in the same way, with the conditions imposed upon g(z'), we have 

( da [ g(z') cos ( Ax ' 4 - /a) cos a(z' -x)dz'=0 

These results, (8) and (9), may be written 

( da f /(z') cos a(a:' - z)dz' =0, 

.'0 

. ( da I f(z') cos a (z' - z)dz'=0, 

Jo J - 


(8) 

(9) 


.( 10 ) 


when /(z') =g(z') cos ( Aa;' + /x) in (a, oo ) and ( - oo , - o'). 

But we know that, when /(z) satisfies Dirichlet’s Conditions in ( - o', o), 

j da |“ ^^y(z')cosa(z'-z)dz' = ^[/(z-h0)-h/(z-0)l (11) 

when these limits exist. [Cf. § 119 (5).] 

Adding (10) and (11), we see that Fourier’s Integral formula holds, when 
the arbitrary function satisfies the conditions imposed upon it in this section. 

It is clear that the results just established still hold if we replace cos (Xz' + fx) 
in (I) by the sum of a number of terms of the type 

a„co3(X„z'+^„). 

It can be proved * that the theorem is also Valid when this sum is replaced 
by an infinite series 

2o„co8(Arfr' + /i„), 

90 

when 2 ®n converges absolutely and the constants A,j, so far arbitrary, tend 
to infinity with 7i. 


*Cf. Pringshcim, Math. Annalen, 68 (1910), 399. 
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122. Fotpiar’s Cosdne Integral and Sine btqpral. In the case 
when/(a;) is given only for positive values of x, there are two forms 
of Fourier’s Integral which correspond to the Cosine Series and 
Sine Series respectively. 

I. In the first place, consider the result of §119, when /(x) 
has the same values for negative values of x as for the corre- 
sponding positive values of x: i.c./(-x)=/(x), x>0. 

Then ^ f dof /(x') cos a (x' - x) dx' 

TT Jq J — CO 

=- 1 daf /(x')[cosa(x'-l-x)+coso(x'-x)]dx' 

Jo 

= ~j daj /(x') cos cue cos ax' (ix'. 

It follows from §119 that when f(x) is defined for positive 
values of x, and satisfies Dirichlefs Conditions in any finite 

interval, while I f{x)dx converges absolutely, then 
Jo 

^ I /(aj')®^saxcosax'(ix' = J[/(x+0)4-/(x-0)], 

TT Jo Jo 

at every point where f(x-{-Q) and f{x-Q) exist, and when x = 0 the 
value of the integral is /( +0), if this limit exists. 

Also it follows from §§ 120 and 121 that the condition at infinity 
may be replaced by either of the following : 

(i) For some positive number and to the right of it, /(x') 
shall be bounded and monotonic and lim /(x') = 0; 

a;'— ►» 

or, (ii) For some positive number and to the right of it, /(x') 
shall be of the form g{x') cos {\x^ -\-p), where g{x') is 
bounded and monotonic and lim (gr(x') = 0. Also 


1 


ax must converge. 


II. In the next place, by taking /(~x) = -/(x), x>0, we see 
that, when f(x) is defined for positive values of x, and satisfies 

Dirichlet's Conditions in any finite interval, while j* f{x)dx con- 
verges absolutely, then, ® 

^ f daf /(x')sinaxsinax'dx' = J[/(x+0)+/(x-0)], 

TT Jo Jo 

at every point where /(x-fO) andf(x-0) exist, and when x=0 the 
integral is zero. 
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Also it follows from §§ 120 and 121 that the condition at infinity 
may be replaced by one or other of those given under (I). 

'It should be noticed that, when we express the arbitrary function 
f{x) by any of Fourier’s Integrals, we must first decide for what 
value of X we wish the value of the integral, and that this value of x 
must be inserted in the integrand before the integrations indicated 
are carried out (cf. § 62). 


123. Fourier's Integrals. Sommerfeld's Discussion. In many of the prob- 
lems of Applied Mathematics in the solution of which Fourier's Integrals 
occur, they appear in a slightly different form, with an exponential factor 
(e.g. c - added. In these cases we are concerned with the limiting value 
as <->0 of the integral 

0(/) = - I dai!* f{x')cosa(x' 

^.'o Ja 

and, so far as the actual physical problem is concerned, the value of the integral 
for i = 0 is not required. 

It was shown, first of all by Sommerfeld,'*' that, when the limit on the right* 
hand side exists, 


limir 

t-*0 .0 



f{x') cos a(»' = J[/(a: + 0) +/(a;-0)], 

when a<z< 
= i/(a + 0), when *=a, 

= J/(6~0), when x=b. 


b. 


the result holding in the case of any integrable function given in the interval 

(a, 6 ). 

The case when the interval is infinite was also treated by Sommerfeld, but 
it has been examined in much greater detail by Young. t It will be sufficient 
in this place to state that, when the arbitrary function satisfies the conditions 
at infinity imposed in §§ 120-122, Sommerf eld's result still holds for an infinite 
interval. 

However, it should be noticed that we cannot deduce the value of the 
integral 

i I da fix') cos a{x' - x)dx' 

^ Jo Ja 

from the above results. This would require the continuity of the function 


</>(/)=-! da f(x') cos a(x' - x)e - dx' 

for f=0. 

Wc have come across the same point in the discussion of Poisson’s treatment 
of Fourier’s Series. [Cf. § 99.] 


*Sommcrfeld, Die willkiirlichen Functionen in der mathematischen Physik, 
Dias., Konigsberg, 1801. 

tW. H. Young, loc. ciL, Proc. Royal Soc. Edinburgh, 31 (101 !)• 
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EXAMPLES ON CHAPTER X. 

1. Taking f(x) as 1 in Fourier’s Cosine Integral ivhen 0 < a; < 1, and as zero 
when 1 < a-, show that 


1 = 


2 1 * sin g co s ax 
•a 


I 2 i ** sin a cos ax 


da, (0<a;<l) 
da, (a: = l) 


^ 2 1 sin a cos ax , . 

0= dx. {l<x). 

ttJo « 

2. Ry considering Fourier’s Sine Integral for (/?> 0), prove that 
f® a sin oa; , tt. 

and in the same way, from the Cosine Integral, prove that 
[ cos ax j TT 

Jo 


cos V dv 


3. Show that the expression 

2a* I « 

— I cos 
IT Jo 

is equal to a:* when 0 ^ a: < a, and to zero when x>a. 

sin qb - sin qa 


( 6x\ dO „ 


4. ShoAV that 


2 ( 

TT 


Sin qx + tan a 

0 


}dq 


is the ordinate of a broken line running parallel to the axis of x'from a;=0 
to .r =a, and from x=b to x = cc , and inclined to the axis of x at an angle a 
between x—a and x=b, 

5. Show’^ that /(a;)=^~| satisfies the conditions of §120 for Fourier’s 
Integral, and verify independently that 




‘ ,dx' I . 

cosaxcosax -t:v = — when x>0. 


is/x' sjx 


6. Show that f(x)- 


satisdes the conditions of § 121 for Fourier’s 


Integral, and verify independently that 


i( da( Binx'co8a(x'-x) ~ 

^ fo J — oo X X 
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PRACTICAL HARMONIC ANALYSIS AND PERIODOGRAM 
ANALYSIS 

1. Let y=/(a;) be a given periodic function, with period 27r, We have seen 
that, for a very general class of functions, we may represent f(x) by its Fourier’s 
Series 

Oo + Uj cos X 4- aj'COS 2a5 + .. . 

+ sin a; + 6a sin 2a: + .../* 

where Oo» «i» Fourier’s Constants ioxf(x). We may suppose 

the range of a; to be 0 ^ a: ^ 27r. If the period is a, instead of 27r, the terms 

s^ aro replaced by 2mrxla, and the range becomes 0 ~ a: ^ a. 

However, in many practical applications, y is not known analytically as a 
function of x, but the relation between the dependent and independent variables 
is given in the form of a curve obtained by continuous observations. Or again, 
we may only be given the values of y corresponding to isolated values of x, 
the observations having been made at definite intervals. In the .latter case 
we may suppose that a continuous curve is drawn through the isolated points 
in the plane of x, y. And in both cases Fourier’s Constants for the function 
can be obtained by mechanical means. One of the best known machines for the 
purpose is Kelvin’s Harmonic Analyser.* 

2. The practical questions referred to above can also be treated by substi- 
tuting for Fourier’s Infinite Series a trigonometrical series with only a limited 
number of terms. 

Suppose the value of the function given at the points 
0, a, 2a, ... (m- l)a, where ma=27r. 

Denote these points on the interval (0, 2ir) by 

^i» ^2» ••• 

and the corresponding values of y by 

Vot yif y%t ^tn— 1* 

*Suoh mechanical methods are described in the handbook entitled Modern . 
Instruments and Methods of Calculation^ published by Bell & Sons in connection 
with the Napier Tercentenary Meeting of 1914, 
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Let 8 ^(x) =00+0^ 008 x-f cos 2x + ,,. +a^ oos nx 

+5^ sin *4-6* sin 2x + ... +6^ sin nx 
If 2n + 1 = we can determine these 2n4* 1 constants so that 

^n(^r)==yr» when r=0, 1, 2, ... 2n. 


[app. I 


:}• 


The 2a 4 1 equations giving the values of 

®i» ••• 

by . ... 

follows: 




Oo+®i + -- 

4 Up 4 ... 

+ ®n 

=ys 

ag4aiCosxi 4.. 

..40pC0spXi 4... 

4a„cosna;, ^ 


4 bi sin Xj^ 4 . 

..4bpSinpa:i 4 ... 

+ b„ sin * 1*1 f 

=yi 

ag40i cos X 2 n + . 

..40p co8px2„4... 

+o„ cos nxt„\ 


4bi sin aJt»4. 

.. 4 bp 6inpx^„ 4 ... 

+ b„ Bin nx^J 

= yfn 

Adding these equations, we see that 




(2»+l)aa= 2yr, 

r-0 

1 -hcoapa + coa 2pa-h... +cos 2npa=0, 
sinpa + sin 2pa + ...4:8in 2npa=0, 
(2n + l)a=2T. 


since 
and 
when 

Further, we know that 

1 + cos jxx cos ra + cos 2pa cos 2ra 

4 , . . + cos 2npa cos 2nra=0, ^ r, 

cos pa sin ra + cos 2pa sin 2ra [p = l, 2, ... n'\ 

+ ...+cos2nj9asin2nra=0, \ r = l, 2, ... nj* 

And 1 + cos*|?a + co8*2j^a + . . . + cos*2w^)a = J(2» + 1). 

It follows that, if we multiply the second equation by cos pa?^, the third by 
cos pxy, etc., and add, we have 


Similarly, we find that 


J(2n + l)Op = 2 yr COB pra. 

r=0 


J(2n + l)6j, = 2 yr sin pra* 


A trigonometrical series of (2a + 1) terms has thus been formed, whose sum 
takes the required values at the points 

0, o, 2a, ... 2na, where (2a + l)a=27r. 

It will be observed that as n-^ao the values of Oq, a|, ... and bg, ... reduce 
to the integral forms for the coefficients, but as remarked in § 90, p. 218, this 
passage from a finite number of equations to an infinite number requires more 
careful handling if the proof is to be made rigorous. 

3» For purposes of calculation, there arp advantages in tiLking ^ even 
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number <rf equidistant points instead of an odd number. Suppose that to the 
points 

0, a, 2tf, ... (2a - l)a, where na^ir, 
we have the corresi)onding values of y. 


.Vo» Vi* Vt* • Vin-v 

In this case we can obtain the values of the 2a constants in the expression 
Uq + cos a: + rtj cos 2x + . . . + cas (a - 1 )j: + cos nx \ 

+ 6i sin a: +& 2 sin 2x + ... +6„_, sin (a - l)a: / 

so that the sum shall take the values y^. ... ygn-i these 2a points in 

( 0 , 2 -). 

It will be found that 


1 2«-1 

Uj, = — yr cos pra, if p ^ a 

a r_-4 

I “"v' 

®n Z.^.Vr COS rw 

*j> = 7 , 2 Vt sin pra 

W' r=\ 


I 

|•a = 7^/a. 


Runge* gave a convenient scheme for evaluating these constants in the case 
of 12 equidistant points. This and a similar table devised by Whittaker for 
the case of 24 equidistant points will be found in Whittaker and Robinson’s 
Calculus of Operations (1924), Ch. X. 


4. This question may be looked at from another point of view. Suppose 
we are given the values of y, viz. 


?/o^ 

corresponding to the points 

0, a, 2«, ... (m * l)a, where ma — 2ir. 

Denote these values of r, as before, by 

^0' ^2» ••• ^m-i- 

Let 8f^{x) — Uq + rt 1 cos X }- fig cos 2x + . . . 4 fr„ cos nx \ 

-f .sin X + bg s**' 2r 4 . . . + sin jix f 

For a given value of w, on the understanding that m>2a4-],t the 2a 4-1 
constants Uq* ^i* • • * determined so that shall approxi- 

mate as closely as possible to i/q, i/i, •.. at ;ro, ... 


*Math. Zeitschriflf 48 (1903) and 52 (19(J3). Also Theorie v. Praxis dcr JReihen 
(Leipzig, 1904). 147-164. 

tif tn <2n 4 I, wo can choose the con.stant.s in any numlx*r of ways so that 
Sn{x) shall bo equal to i/q, y,, ... at ;r„, jr,, ... for there arc more constants 
than equations. And if ni - 2h 4- 1, we can choose the constants in one way so that 
this condition is satisded. 
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The Theory of Least Squares shows that the closest approximation will be 
obtained by making the function 

r--» 

r^arded as a function of ... ... 6^, a minimum. 

The conditions for a minimum, in this case, arc: 

«i-i 

2 (yr-««(a^r))^0 ) 

r=0 I 

»n-l I 

2(yr-'«B(®r))cosp*»-=0 y P=l. 2, ... n. 

r=») 

»n — 1 I 

2^(yr-«B(*r))8inp»:r=0 / 

r.-0 

It will be found, as in § 2 above, that these equations lead to the following 
values for the coefficients: 

»n 1 

»»«0= i: IJr, 
r~\i 

m-1 ^ 

Jmap = S 2 /r cos 2 >m ^ ^ 

t-6 ;j = l, 2, ... ??, 

\nihp = ^ yr sin pra 

But if m is even, the coefficient ap (when p = \m) i.s given by 

IM 1 

9na<^ni = w yr cos riTy 
>•-0 

the others remaining as above. 

In some cases, it is sufficient to find the terms up to cos x and sin x, viz. 

Qq + cos X + sin X. 

The values of a^, and 6^, which will make this expression approximate most 
closely to 

2 / 1 . ^ 2 . ••• Vm-i 

at 0, a, 2a, ... (m - l)a, when t?ia=27r, 

are then given by: 

Wl - 1 

imQ- X ijry 
»-o 

m -I 

\tnax— ^ Vr cos ra, 

m 1 

\mhy =^yr sin ra, 

r - 1 

Tables for evaluating the coefficients in such coses have been constructed by 
Turner.* 

5. In the preceding sections we have been dealing with a set of observations 
known to have a definite period. The graph for the observations would repeat 

^Tables for- Harmonic Analysis, Oxford University Press, 1913. 
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itself exactly after the lapse of the period; and the function thus defined could 
be decomposed into simple undulations by the methods just described. 

But when the graph of the observations is not periodic, the function may 
yet be represented by a sum of periodic terms whose periods are incommen- 
surable with each other. The gravitational attractions of the heavenly bodies^ 
to which the tides are due, are made up of components whose periods are not 
commensurable. But in the tidal graph of a port the component due to each 
would be resolvable into simple undulations. A method of extracting these 
trains of simple waves from the record would allow the schedule of the tidal 
oscillations at the port to be constructed for the ‘future so far as these com- 
ponents are concerned. 

The usual method of extracting from a graph of length L a part that repeats 
itself periodically in equal lengths A is to cut up the graph into segments of this 
length, and superpose them by addition or mechanically. If there are enough 
segments, the sum thus obtained, divided by the number of the segments, 
approximates to the periodic part sought; the other oscillations of different 
periods may be expected to contribute a constant to the sum, namely the sum 
of the mean part of each. 

6. The principle of this method is also used in searching for hidden periodi- 
cities in a set of observations taken over a considerable time. Suppose that a 
period T occurs in these observations and that they are taken at equal intervals, 
there being n observations in the period T, 

Arrange the numbers in rows thus: 


«0» 



“ ^n-2» 




^n+2» 

W2n-2» 





* ^b»n-2» 



Add the vertical columns, and let the sums be 

In the sequence Uqj Uy, t/j, ... component of period T will be 

multiplied m-fold, and the variable parts of the other components may be 
expected to disappear, as these will enter with different })hase3 into the hori- 
zontal rows, and the rows are supposed to be numerous. The difference 
between the greatest and least of the numbers I/q, ... 

furnishes a rough indication of the amplitude of the component of period T, 
if such exists; and the presence of such a period is indicated by this difference 
being large. 

Let y denote the difference between the greatest and least of the numbers 
r/o, t/i, f72» ••• ^n~i corresponding to the trial period x. If y is plotted 

as a function of a;, we obtain a “curve of periods.” This curve will have peaks 
at the values of x corresponding to the periodicities which really exist. When 
the presence of such periods is indicated by the curve, the statistics arc then 
analysed by the methods above described. 

This method was devised by Whittaker for the discussion of the periodicities 
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mitering into the variation of variable stars.* It is a modification of Schuster’s 
work, applied by him to the discussion of the statistics of sunspots and other 
cosmical phenomena.f To Schuster, the term **periodograin analysis^' is due, 
but the **curve of periods*’ referred to above is not identical with that finally 
adopted by Schuster and termed periodograph (or periodogram). 

For numerical examples, and for descriptions of other methods of attacking 
this problem, reference may be made to Whittaker and Robinson*s Calcvlva 
of Observations, Chapter XII T, already cited, and to Schuster’s papers. 


* Monthly Notices, Jt.A .5. 71 (1911 ), 686. 

See also a paper by Gibb, ’The Periodogram Analysis of the Variation of SS 
Cygni,** ibid,, 74 (1914), 678. 

fThe following papers may be mentioned: 

Trans, Camb, Phil, Soc., 18 (1900), 108. * 

Trans, Royal Soc, London, (A), 206 (1906), 69. 

Proe, Royal Soc, London (A), 77 (1900), 136. 



APPENDIX II 

LEBESGUE’S THEORY OF THE DEFINITE INTEGRAL 

1. Introductory. In Chapter TI we have seen what is meant hy the lower 
and upper bounds of a bounded linear set of points. The limiting points of 
such a set have been defined, and Weierstrass’s Theorem, that an infinite set 
bounded above and below must have at lerst one limiting point, has been 
proved. 

Lebesgiie*s Theory of the Definite Integral depends essentially on the idea 
of the measure of a set of points. This is a number, positive or zero, associated 
with the set and depending upon it. When the set consists of the points of an 
interval, open or closed, the measure is to be the same as the length of the 
interval. And the measure of the set of points, which belong to one or other 
of two sets without common points, should be the sum of the measures of 
these two sets. 

It is this very subtle and rather difficult idea of the measure of a set that 
forms the chief obstacle in the way of the introduction of the Lcbesgue Integral 
into Analysis in place of the Riemann Integral. The discussion whicli follows 
is confined to bounded linear sets, though one of the advantages of Lebesgue's 
work is that the extension to two and three dimensions is more or less im- 
mediate. Among the alternatives at our disposal the treatment by de la 
Vall^ Poussin in his Cours d' Analyse Jnfinithhmle, 1 (3® 1914), has been 

adopted. The more compact and direct development in the first and second 
chapters of his InUgrahs de Lehesgue^ etc. (1916), seems more difficult as an 
introduction. But much use is made below of the third chapter of that work 
dealing with the properties of the Lebesgue Integral. 

The first step in this extension of the Riemann Theory of Integration was 
made by Jordan* (1892), when he introduced the idea of the inner and outer 
content of a set of points. In 1898 Borelf showed that a much more useful 


♦Jordan, Cours d*A nalyse, 1 (2“ cd., 1893), p. 28. He uses the terms aire interieure 
and aire extirieure, 

fBorel, Lemons sur la th^orie des fonctions (I* ed., 1808). In the third and iMt 
edition (1928), this work is both revised and enlarged. 
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concept was what he called the measure of the set. The principles that guided 
Lebesgue in his theory of measure were those of Borel, and his definition and 
earliest treatment are given in his Paris Thesis — InUgrale, Lofigueiir^ Aire — 
published in Ann. di Matematica (3)» 7, ( 11)02). This was followed by his book, 
Lemons sur Vintkgration et la recherche des foncliom jirhniiivea (1004), of which 
a second and greatly enlarged edition has just appeared (1028). 

2. We now give such definitions and simple properties of bounded linear sets 
of points as will be required in the discussion of measure and the Lebesgue 
Integral. 

As before we denote a set by E, and we shall assume that its points lie on the 
interval The points of (a, 6), w'hich arc not points of E, form the 

complementary set denoted by CE, Clearly C{CE) = E. 

A set E is said to be couiftable {or enumerable), when Ihere is a one-one corre- 
spondence between the points of the set and the positive integers. To every point 
of E there corresponds a positive integer, and to every positive integer there 
corresponds a point of E, 

The terms of a countable set can be written as 

Wj, W2. • 

The set 1, J, J, , 1/n, ... is obviously countable. 

The positive rational numbers form a countable set. 

For every such number can be expressed ns a fraction pjq, where p and q 
are positive integers without common factor. We arrange these fractions 
according to the sum p + beginning in each with the fraction of lowest 
numerator. 

When p + fl' = 2, we have 1 only, and this is taken as 

When p + g=3, we have J and 2, and these are taken as ?/2 and 7/3. 

When p + y=4, we have J and 3, omitting the number 1 already used; and 
these are taken as and and so on. 

A set E is said to be a closed set if it contains its limiting points', e.g. the set 
L it •••is not closed, but, if the origin is included in the set, it becomes a 
closed set. 

A point P of abscissa x is said to be an interior j>oint of the set, if a neighbour- 
hood of P,a<x< p, exists all of whose jmints are jmnts of the set. 

A point P is said to be an exterior point of the set E, if it is an interior point 
of CEi in other words, there must be a neighbourhood of P none of whose 
points are points of E. 

A set E is said to be an open set, if all its points are interior points of the set. 

Open sets have the important proqyerty that they are composed of a finite, or 
countably infinite, number of not-overldpping open intervals. 

To prove this, take any point P of the set, and let its abscissa be We 
can divide all the positive numbers into two classes A and B as follows: a 
number h is put in the lower class A, if all the points x given by Xq ‘'zX<XQ^h 
belong to the set; and it is put in the upper class B, if this is not the case. 
There are numbers of both classes, and every number in the class A is less than 
every number in the class B. If ft is the number separating the two classes, 
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OTo + /I is the right-hand end-point of the interval associated with the point 
Similarly by taking negative numbers, we obtain the left-hand end-point 
Xo - A. To all the points of the open interval Ty - A < a? <,2^0 + same 

interval corresponds. Now consider the set of all such open intervals. 
They are obviously not overlapping. 

Let €i, cg, ... be a monotonic descending sequence of positive numbers, such 

that lim €„ =0. There can only be a finite number of the intervals of the set 
n->oo 

just described, each of length ^ tj. We can arrange these in order from left 
to right. Again there can only be a finite number of those that remain, each 
of length €£. These we now arrange in order after the first group; and so on. 

If the end-points a and b are points of the open set, they are to be the left- 
hand end-point, and right-hand end-point, respectively, of intervals (a, a), 

( p, b), open at the ends a and p. 

The complement of an open set E with respect to the closed interval aTSxZ^bisa 
closed set. 

For let P be a limiting point of CE, Then P cannot be a point of E, other- 
wise there would be a neighbourhood of P containing no point of CE, And 
this is impossible, if P is a limiting point of CE, 

Again, the complement of a closed set E is an open set. 

For let P be a point of CE, There must be a neighbourhood of P without 
any point of E inside it; otherwise P would be a limiting point of E, and 
therefore a point of E, 

Two sets El and E 2 are said to be equal, if they consist of the same points, 
and we tvrite Ei = Pg. 

A set El is said to be greaier than a set E^, if Ei consists of the points of E^ 
and some other points, and we write Ei > E^* 

And EiKE^ means that E^ >Ei, 

3. Operations on Sets. The set E is said to be the sum of the sets 
El, Pj ... En, when it is composed of the points which belong to at least 
one of these sets, and we write 

E = El -f E 2 4- . . . + E^i = ^ Ef, 

The set E is said to be the difference of two sets Ei, E^y when it consists of 
the points of Ei which do not belong to E^; and we write E — Ei- E^. 

The set of points which are common to all the sets Ey, E^, . . . Pn is called 
the product of these sets, and we write 

^ = Pi.Pa....Pn = H Ey, 

Multiplication and subtraction are reduced to addition by the use of com- 
plementary sets, aa it will be seen that 

CEi-^CE2=C(EiE2\ EiE2 = C{CEi-vCE2)y 
C{Ei-^ Ef) ^CEi • CE2f C{Ei Ef) ^CEi Eft Ei — Ef'=^Ei,CEf, 
The Commutative and Associative Laws of Algebra hold for the addition 
and multiplication of sets; 

e,Q,, Ei-^ Ef^ Ef\- El, EiEf^EfEi, 

Ei-]r Ef-^ Ef — Ey -{-{Ef -f P 3 ), EyEfEf ~ Ei{ E^Ef), 
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Also the Distributive Law applies; 

and the ordinary algebraical jirocess gives, for example, 

(Fj + A2)( A’3 -f Aj) = A’3 + A’jA^ -f A^] A^4 + E2E1, 

Since in general (E^ - A\) + E^ ^ A’j, but is actually A\ + Aj, care must be 
exercised in dealing with subtraction. In practice there is no diflieiilty, for 
subtraction is rejdaced by multiplication and addition, making use of comple- 
mentary sets. The commutative, associative and distributive laws may then 
be employed. 

The operations above referred to are finite; that is to say, carried out on a 
finite number of sets, liut addition and multiplication can be extended to an 
infinite number of sets. 

The set 

A;^A\ + A2 + ... to » ^-^Er 
1 

is composed of the points which belong to at least one of the infinite number 
of sets Ap Ag, ... to X . 

The infinite i^rodiict 

E — E1E2 ... to X =11 Ef 

1 

is made up of the points which are common to all the sets Aj, Aj, ... to x . 
The distributive law 

A|( A2 + A3 4 ’... to x) = AjA2'fAjA34'... to x 

applies again here, and it holds also for the case of a finite number of factors, 
which themselves may be finite or infinite sums. 

Further C{Ei + Aj + A3 + ... to x ) = CEi . CAj . OE^ ... to x 
and f *( Aj . A2 . A3 ... to x ) - VE-^ + f *A2 + (7A3 + ... to x . 

It is clear that the sum of a finite number of countable sets is a countable set, 
for we can take all the first points of the sets in order, and then place after 
them all the .second points of the .sets in their order, and so on. 

But it is important to notice that the sum of a countably infinite mimher of 
countable sets is also a countable set. 

To prove this let the sets be 


^1 =®ii +.1*1* 4- . .. • 

and so on. 

■419 

Then ^Er=a^^ +<121 +«i2 +^91+022 +«i.i + ••• • 

I 

where the pointy in the sum are taken from left to right along the dotted 
diagonals as in the alK)ve scheme. 
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From this result we can deduce that an open hounded linear set of points can 
he broken up into a countably infinite set of noUoverlapping closed intervals.* 

For we have seen (§ 2 ) that a bounded open linear set is composed of a finite 
or countably infinite set of not-overlapping open intervals. 

Let (a, fi) be one of these intervals. 

Divide it into four equal parts, and take the two middle parts, both closed, 
as intervals A|2« The remaining left-hand quarter and right-hand 
quarter are then to be divided into two equal parts, and the closed halves 
lying nearest the centre are to be taken as intervals Asi, A22. The outer 
parts are again halved, and so on. 

We thus replace this open interval a<x<p by the countable set of not- 
overlapping closed intervals A^, A12, ^22* ^si* ^32 • 

In this way from each of the finite or countably infinite set of open inter- 
vals we obtain a countably infinite set of closed intervals, and the result 
follows. 

4 . The Measure of a Bounded Linear Set of Points. 

I. Let ^ be a set of points all lying on the interval a^x^h, and let all the 
points of E be enclosed as interior points in a set of intervals 81, 82, f lyu^ 
in (a, h). 

This set of intervals can be replaced by a set of not-overlapping intervals 
Ai, A2, A3, ... , such that every point of E is an interior point of one of the 
intervals, or the common end-point of two adjacent intervals. For start with 
Si and call it Aj. Then take S3 and suppress the parts, if any, of S, which lie 
in Si. If S2 lies altogether outside Si, we take it as A 2; and also if 63 abuts 
on Si but does not overlap it. If it overlaps, we take for A2 the part of 5 , 
outside Si, and we have in addition their common end-point. If Sj lies wholly 
within S2, we replace S2 by the two open intervals outside Sj and the two end- 
points of Si. 

In this process, at any stage when we take in the interval S^*, we add to our 
set of not-overlapping intervals Ai, A2, ... , which replaces Si, $3, ... , a finite 
number of not-overlapping intervals, and, possibly, the common end-points of 
adjcu^ent intervals. 

Now let Ai, A2, ...he a finite or countably infinite set of not-overlapping 
intervals, all in (a, h), or with a and h as left-hand end-poinl or right-hand end- 
point, respectively, such that every point of E is an interior point of one of the 
intervals, or the common end-poinl of two adjacent intervals. Let ]^A demte 
the sum of the lengths of the intervals of the set Ai, A2, ... . 

The lower hound of ^A for all such sets of intervals is called the exterior 
measure of E and denoted hy mJ^E). 


* The word overlap is used here in its natural sense ; two intervals overlap if they 
have points in common which are not end-points of either. Thus (0, 1) and (}, 2) 
overlap. The closed intervals (0, 1) and (1, 2) in a more exact sense overlap, as 
there is a point common to both ; but in the text this meaning of the term is not 
used. A pair of such intervals (open or closed) may be said to abut. 
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The irUerior measure of E is defined as (6 - a) - m^{CE), where GB is the set 
of points of a ^ a; ^ 6 which are not points of E, 

The interior measure of E is written mi{E), and is not negative, since mJfiE) 
cannot exceed (6 - a). 

II. To prove mi(E) ^ m^{B), 

From the above definition, there must be a set of not-overlapping intervals 
Oi, 02 ) .*• for E, as above, such that 

m^{E) ^ la < m^{E) + Jc, 

and similarly a set pi, 

m,(CE) ^ 1/? < w, (CE) + Jc, 

€ being the usual arbitrary positive number. 

The combined set 

Oi* Pu P2* ••• 

can be replaced as in (i) by a set of not-overlapping intervals yj, with 

possibly the addition of the common end-points of certain adjacent intervals 
among the y’s. 

This countable set y^, yj, ... of not-overlapping intervals is such that all the 
points ota^.x^b are either interior points of these intervals, or common end- 
points of adjacent intervals. 

QO 

It follows that lyr =& - o. 

1 

tt 

For, when n is any positive integer, 2yr<(&-®)» 

1 

Thus lim 2yr 

If possible, let this limit be b-a- 26'. 



Form a new set of intervals yj, y 2 , ... by adding to yr(r = l, 2, ...) 
at each end. 

Then every point of a^x^b is an interior point of at least one of the 
intervals y^, y 2 » ••• > Heine- Borel Theorem (§ 31.2, p. 71) this is 

true for a set made up of a finite number of them. 

Hence 2yr<2(yr+|?) <(&~a~2€')-l-€', 

which is impossible. 

*< « ao 

But it is clear that Vyr ^ + 2 

1 1 1 

Thus we have h - a < m, ( J^) -I- m,{CE) + e, 

and mi(E)^m,{E). 

III, If E 2 > Elf then m^(E^ ^ m^(Ei), 

If possible let m^E^ < m^E^. Then there must be a set of intervals Aj, A 2 » . • . 
for E^f as in the definition of the exterior measure, such that the sum of their 
lengths is greater than ^^(^ 2 ) and less than m^(Ei), 

But as Ef contains E^, this set of intervals A|, A 2 , ... will also serve for 
El and the sum of their lengths cannot be less than fn^{Ei). 
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IV. Further if > E^, then mi^E^) g m,(Ei). 

For CEi>CEt, 

and m, {CEft g m, (CE^). 

Thus (6 - a) - m,{GEi) g (6 - a) - m,{CE^). 

Therefore »i,(i;j)gTOi(Fi). 

V. To prove w», ( A’, + A’j) ^m,Et+ tn^E^. 

Let 01,02, ■ ■ • I*® a set of not-overlapping intervals for E^, as in the definition 
of (I), such that 

»»«( + i‘. 

1 

and pi, p2f • • • ^ set for that 

"2 iPr < »»«(A’2) + if, 

1 

€ being the usual arbitrary positive number. 

As before, from the set 

Pi* ® 2 » P2* ••• > 

we form a not-overlapping set y^, y2» ••• > (®» ^)» ^^s,t every point 

of { J??! + E2) is either an interior point of one of the y’s or the common end-point 
of two adjacent y’s. 

00 on 

Also Xyr " Sor + ^Pr* 

1 1 1 

and + ^2) Syr. 

Thus ( 2^1 -f ( A\) -f w, ( i^,) -f c. 

Therefore fn,(Ei + E^ (£'i) + m, ( £^2). 

VI. Definition of il/ea 57 (ra&/e Sets, If me(£)=mi(£), then £ is said to be a 
measurable set, and its measure m (£) is their common value. 

It is clear that if 2 ^ is a measurable set, CE is also measurable. 

The measure of a finite number of points is obviously zero, since the exterior 
measure is zero. 

Further, a countably infinite linear set of points is of measure zero. 

Let E be the set of points X2, ••• • 

Take the arbitrary positive c and enclose x^ in an interval of length ^ , 
^2 in an interval of length and so on. 

00 I 

Thus 

Therefore the exterior measure of this set is zero, and the measure of the set 
is also zero. 

If E is an interval (a, P) in (a, 6), it is measurable and its measure is(p-^a). 
For we must have since the interval (a, P) is itself a possible 

interval for the exterior measure with the definition given above. 

And the Heine- Borel Theorem, as in (II), shows at once that the sign of 
inequality is impossible. 
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Again it is dear that 

- a) - ( - a). 

But the sign of inequality can be omitted, for it would give 
/? - a < (6 - a) - mJiCE) < 

and we would have 

m^(E) < m,{E). 

•Similarly, if E is the sum of a finite number of noi-overlapping intervals, it is 
measurable, and its measure is the sum of the lengths of these intervals* 

In the discussion which follows it will be seen that the sum of a finite, or 
countably infinite, set of measurable sets is measurable. Thus starting with 
countable sets of points and countable sets of intervals, we see that open sets 
are measurable. And as the complement of a measurable set is measurable, 
closed sets are also measurable. All sets which can be obtained by additions, 
subtractions and multiplications, finite or infinite, of measurable sets are also 
measurable. 

It is only for measurable sets that this theory of measure is studied. It is 
still a debatable question whether, and, if so, in what sense, sets which are not 
measurable do exist.* 

5. A Necessary and Sufficient Condition that a Set £ be Measurable.! 

A necessary and sufficient condition that a linear set E in a'^x'^bbe measurable 
is that to the arbitrary positive € there shall correspond a set I consisting of a finite 
number of intervals and two sets ef, e** of exterior measures < c, such that 

i!7 = / + c'-c". 

(i) To prove that this condition is necessary, w^e note that to the arbitrary c 
there correspond the sets of not-overlapping intervals a^, Oj, ... for E and 
Pi, p 2 * ... for CE, such that 

T. 

mE ''2 2] Ur < mE + Jc, 

1 

mCE 22^ 

1 

and mE -t- mCE = b-a. 

Thus + <(6-fl) + €. 

1 1 

But, as in § 4, I, from the set 

f^l* ^ 2 » ftz* ••• Pnt 
we obtain a set of not-overlapping intervals 

Yif y2. ••• y v, 

such that i yr = ^ ^ (^rPs)» 

*Ct Lcbcsgue, Lefons sur V integration (2* cd,, 1928), footnote, p. 114. 

tin this and the following sections, we shall, when convenient, write mE instead 
of m(E) for the measure of E* when E is measurable, and similarly m^E for m«(£), 
m:E for mi{E), , 

It will bo noticed that, when E is measurable, mE ^m^E 
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the last term on the right-hand side comprising the parts common to an a and 
a P blotted out in forming the y*8. 

As n tends to oo , so does N and we know that 2 Vr =(6 - a). 

Thus the sum of the lengths of the finite or countably infinite set of not- 
overlapping intervals blotted out as above is less than €. 

X 

Now take n so large that 2 Or < «» and denote the points of Oj, a^, ... by 

8n and the points of On+i, Qn+t, ... to oo by 
Then B^^E — 8ffiE, 

Also Bf^E < Bn and SnCE < the points common to all the a’s and P>b. 
Thus in^{BnE)<t and m^(8nOE)<'S,(<ip) 

(ii) If the condition is satisfied, E is measurable. 

We have E = I^e'-e", 

where I consists of a finite set of intervals and e\ t*' are two sets of exterior 
measure < €, which we suppose have no common points. 

Thus E<I + e\ 

and m^E ^ (/ + c') < ml + £. 

Also E>I^e". 


Thus 

Therefore 

Jt follows that 

And 

Thus 

But 

Hence 


C^<C?(/~c")=0/-l-e". 
m^GE ^ m^{CI + c") < mCI + c. 

m^E + mfiE <ml ^mCI + 2 €=s (6-a)+2€. 

m^E <m,E + 2(. 
m^E ^ m,E, 
m^E ^ m,E. 
m^E^miE. 


6. I. If El and E^ are measurable, so is Ei + E^, 

Wo have to show that Ei + Ei can be broken up as in the theorem of § 6. 
Given the arbitrary positive c, we have 

Ei^Ii^-ef -ef', 

E^=I^’^e^ — Cj , 

where Ii, /| are sets of a finite number of intervals and m^ef < etc. 

Thus Ei’\‘ E^'=^Ii + '^•ef) 

where e" is contained in ef' ’\-ef\ 

Also m, (ef + tf) ^ mjef -h ni^ef < €, 

and m,c" ^ wi, (ef' + ef') ^ m^ef' + m.e," < c. 

Thus El + El is measurable. 

II. If El and E^ are measurable, so is Ei- E^. 

We know that C(i&i - E^) ^CEi + E^. 

Thus C{Ei - E^ is measurable, and Ei ~ E^ also. 

III. If El and El are measurable, so is EiEi, 

We know that C(EiEi) —CEi + CEi, and the result follows. 
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7. I. If E^aiid Ei are measurable and wit^iout common points, then 
m{ E^ + Pj) =mPi + wiP,. 

With tho.snme notation ns in § 0 , we have 

El = /j + ej' — ti\ 

—62 , 

whore < Jc, etc. 

Thus Ei-\- E 2 <C t 

and m(Ei + ^ 7 ^) = m,(jE?i 4- E^) < m(Ii + 1 2) + «. 

Also El + E2 > I1 + I2- e", where e" < + ef', 

and <?( + Pj) < C(/i + /2 - e") = C(/i + Z^) + c". 

Therefore mC{Ei + E2)=m^C{Ei + E2) < mC(Ii + !%) + €, 

and m{Ei + E2)>m(Ii + 12) -€. 

Thus \m{Ei + E2)-in{Ii + l2)\<€, 

But for the finite sets of intervals it is clear that 

/i + /j) = w/i + w/a - w/j/j. 

Also since < /i + ef, mEi < mli + Jc. 

And since > /j - Cj", 

CEi < ^(/i - Bi") = CIi + ei'\ 

we have ns before mEi > mli - }c. 

Thus I mEi - mil I < 

Similarly | - ml 2 1 < Jc.* 

Again /^ < 4 - ef' and /, < iS 7 a + €2". 

It follows that III 2 < E1E2 + Eisf' 4 - ef'iEz 4 Cj") 

< ef' 4 - 62", since E2 = 0 . 

Therefore w^/j/a) ~ (Cj" 4 eg") ^ 4 < «• 

But 1 w(i£^i 4 E2) - niEi - mJS^a | 

^1 m(^7i 4 E 2 ) - m(Ii 4 /g) 1 4 I m(Ii 4 /g) - w/j - ml 2 \ 

4 1 mil ” 1 + I ^^^2 ” ^^-^ 2 1 • 

Thus \m(Ei + E2) - - mE2 | < 3 c. 

It follow'S that m { 4 E2) = mEi 4 m A’g. 

This theorem is a special case of the following : 

II. If El, Pg are meas^irable, then 

»/i( 4 J^g) 4 m^iJKg = mPi 4 m ^g. 

For let Pj = J 27 jiS 7 g 4 ej and JS^2 = jE 7 |iS 72 4 eg. 

Then eg and PgPg measurable and without common points, and 
El 4 Pg =61 4 Og 4 PgPg* 

But by (I) mPi=mPiPg4mej, 

mPg = mfrg Fg 4 meg, 

m{ Pj 4 Pg) = m(eg 4 eg 4 Pj^g) = me j 4 me, 4 mP| l?g. 
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Therefore m{E^ + E^) -¥mE^E^=mEx +miSj. 

III. If El and E^ art meaaurable and Ei > E^, then 

fn[Ei — E^=WiEi — mEi, 

We have (Ei-- E^)-^ E^ = Ei, 

and (^1 - El), E^ have no common point. 

Thus from (I) the result follows. 

8. I. If El, El, are measurable and loithout common points, then E = ^Er 
«> 1 
is measurable, and mE — ^mE^. 

\ 

Since + + + E^ is measurable and contained in (a, h), we have, for 

any positive integer (by § 7), 

w(2 Er) = 2 mEf <(b- a). 

Thus 2 'mEr r£{b- a). 

Taking the arbitrary positive €, there is a positive integer v such that 
^^n+i + 2 + • < ^» when n^v. 

Now for En^r there is a set of not-overlapping intervals j, i, ... 
such that 

^ 2^0n-|-f . s < + 2 ^* ^ ^ * * • • 

Also the countably infinite set of intervals 
« » 

2Qn+i.«» 2on+a.8» ••• 

<=l 

are such that 

^•(^n+l + ^n+2+-)<2 (lan+r.s) 

y=l »=:l 


Now let 
Then 

But 

Therefore 

Thus 


<€ + €. 

= and Bn = 2^r. 
1 '< 1+1 

m,E = m^ (Sn + Rn)^ 

<m8n + 2€. 

E>8,, 

miE~m8n, 
m^E < miE + 2€. 


It follows as before that m^E—miE, 

ft 

Again = m8n ^ rnE < m8n + 2c, when n ~ v. 

Thus O^mE -m8n<2€, when ni^v, 


and mE = lim Xffi>Er = 2 mEr. 

fi— ►» 1 1 

II. If the measurable sets Ey, Ei, ... have common points, then E — XE^ is 
measurable. ^ 



340 


LEBESaUE’S THEORY OF 


[APPi n 


For any integer n, we have 

Fj + Fj + . .• + Fn 

=Fi+(F|--Fi)+(F, ... -Fj ... 

and the different sets on the right-hand side have no common points. 

Thus Fj + F 2 + ... to 00 + to oo» 

where and €r=Er-Ei-E^...-Er^i^ r^2, 

and XSf is measurable. 

1 

9. I. Let E, El, El , ... he aU measurable. Then E -Ei-^Ei ... is measure 
able. 

This follows from § 8 and § 6, II. 

II. If in addition Ei, E^, . . . are aU contained in E, arid have no common points, 

m^E — ^Ef-) ^mE — ^^mE^. 

1 1 

This follows from § 7, III and § 8, 1. 

III. If El, El, ... are dtl measurable, (hen E^Ei .Ei.Ei ... is also measur- 
able. 

We know that • Ei)=CEi + CEi, 

C^Ei . El . E^'^GEi’\rCEi‘\-CEi, and so on. 

Thus C{Ei • El . El ...) ^CEi + CEi + CEi -t* ... » 

and the result follows at once. 

IV. If El, El , ... are all measurable and Ei< Ei< Ei< ... , then 

E = El -f* El + El *t* . » . 
is measurable, and mE —Urn {mE^). 

In this case 

E ^Ei'^r^Ei^ E-j^-^{Ei~- E^’\- ... , 

and mE =lim '^m(Er - § 8, 1 

fi— 1 

=lim '2i(mEf-mEr^i) by § 7, III 

w— ►» 1 

=lim(mF,i). 

n— 

V. If El, El , ... are aU measurable and Ei> Ei> Ei> ... , then 

E=Ei • El • El ... 
is measurable and mE =Um (mEfi). 

We have as in (III)^ 

wi(OF) -f* C/Fj + ...) 

=Umm(CFn)by(IV). 

n— ►« 

And =(h - a) - m(CE ) =(6 - a) - lim =lim (mE^). 

'n — ►* w— 

10. A necessary and sufficient condition (hat the hounded function f(x) he 
integrable in (a, h) according to Riemann^s definition is that its points of discon- 
tinuity form a set of measure zero. 
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We prove first that this condition is sufficient. 
Take the arbitrary positive c, and k < 


2(6 -a)* 


Let G* be the set of points of discontinuity at which the oscillation* k 
Then the measure of this set is zero since it is a part of a set of measure zero 
and it is a closed set.f 

Thus the points of can be enclosed as interior points in a finite set of not- 

overlapping intervals, the sum of their lengths being ^ oTTT M 

and m are the bounds of /(a:) in (a, 6)4 

The complement of this set of intervals is a finite number of closed not> 
overlapping intervals, the oscillation at every point of these being < k. 

Each of these can be divided up into a finite number of partial intervals, 
such that the oscillation in each of these partial intervals < ib. (Cf. § 31 . 1 , 
footnote, p. 71 .) 

Thus we have a mode of division of (a, 6) for which 

g-a<fe(6-a)+ g( (3f - m)< t. 

and f(x) is integrable in (o, 6), according to Riemann's definition. 

We now prove that the condition is necessary. 

Let ki> k ^> and lim kn^O, and Gf be the set of points for which the 
oscillation ^ kf. 

Let the measure of this closed set be C? > 0, and take € ^^kfC, 

Since /(x) is integrable (if), there is a mode of division of (a, 6) 
o=*„x, .... 

such that JS - 3 <€. 

If a point of Of is inside one of these intervals (x«.i, Zg), then the oscillation 
in (a;,_i, x,) ^ kf. 

If it coincides with the common end-point of (:r«_i, x,), {z,, the 

oscillation in at least one of the two must be ^kf. 


*Cf. § 29 . 4 , p. 66. 

fFor let P{zq) bo a limiting point of and not a point of Then the 

oscillation at P is equal to k^<k, and there is a neighbourhood ^17 in 

which the oscillation < Jfc. But P is a limiting point of so there is a point P* 
of inside (x® -»?, Xo + 17), and the oscillation at P' ^k. Therefore there is a 
neighbourhood of P' inside (x^ - 17, Xq + 17) for which the oscillation ^ k, which is 
impossible. 

XOf^ is a closed set of measure zero and COjc is thus an open set of measure (6 ~a). 
COfi can therefore be broken up' into a countably infinite set of not-overlapping 
closed intervals 

% oo 

A|, ... and ^ Aj.~(6'“Ci). 

We can choose the positiv^ integer n so that 

(6-0) -S _„)■ 

The points of Oi^ are interior points of the finite set of not-overlapping intervals 
left, when A^, ... A^ are removed from {a, 6). 
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Thus these two adjacent partial intervals give to (S-s) a contribution 
^ multiplied by the sum of the lengths of these intervals. 

Hence all the intervals of a = a:o, :Vn = b, which have a point of 

Or inside them or at an end contribute to S-s an amount ^ (their sum). 
But the sum of the lengths of these intervals 
Therefore, for this mode of division, 

S-a^lkrC>€, 

which is impossible. 

Thus (7=0 and mOr=0. 

But the points of discontinuity are given by the sum 
JS7 = 6 rj + 6 * 2 "h ••• to 00 , 

and ... . 

Therefore (by § 9, IV), m{E) =lim m( 6 *„) -^ 0 . 

il—yco 

11. Measurable Functions. 

Let E he a hounded measurable set of 'points on the axis of x. The function 
f(x), defined at the points of E, is said to he measurable in E, if the set of points 
of E for which f(x) > A is measurable^ for every constant A. 

We denote the set of points of E for which f(x)>A by E[f(x)> A"], and 
similarly E[f(x) ^ A'\ denotes the set of points of E for which f{x) ^ A* 

We shall now show that if/(a;) is measurable in E as defined above, the sets 
E[f(x)^.Al E[f(x)<Al E[f(x)r^A] 
are also measurable. 

We are given that E[f{x) > .4] is measurable. 

Then its complement with respect to E is also measurable, that is 

E[f{x)^A] 

is measurable. 

Again if E^ is the set of points of E for which /(a?) > .4 - \ we know that E^ 
is measurable. 

And the infinite product 

E[f(x) ~ A'\ . E^ , E^ ... 

is measurable (§ 9, III). 

Therefore E[f(x)=A] is measurable. 

It follows by addition of E[f(x) > A], that E[f(x) ^ .4] is measurable, and 
by subtraction from E[f(x) ™ A], we see that i^[/(aj) < .4] is measurable. 

It is clear too that, if A and B are any constants, 

E[A<f{x)<B], ElAr^f(x)<Bl E[A<f(x)^B^ 
and E[A ^/(a;) ^ B] 

are all measurable. 

12. Operations on Measurable Functions. 

I. Iff(x) is measurable, so are a +/(«), af(x) and \f(x)\, where a is a constant. 

, We know that E[f{x) > .4 ~ o] is measurable. 

Thus E[f{xj + a > A] is measurable. 
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The others follow from the fact that E[f(x) ^Aja] is measurable, and that 
Elf{x)>A] + E[f{x)<^A] 

IS measurable. 

II. Iffi(x) andfj^x) are finite and meaaurable, then E[fi(x) > fj^x)] is meaaur- 
able, 

>/*(^)] is the sum of the countably infinite measurable sets 

<rl 

where r is any rational number. 

III. If fx{x) and fj^x) are finite and measurable, their sum, difference and 
product are measurable. 

We know ElUx) ±Ux) > = ^[/^(x) >AiP Ux)]. 

Thus the sum and difference of fx(x),f^{x) are measurable by (II). 

Also if/(a;) is measurable, so is (/(^^:))^ for E[(f(x)f > A] is equal to 
E[f(x) > VA1+Elf(x) < - VA], 

Thus (f\(x)-\-fJ^x))^ and (f\(x)-f 2 (xyf are measurable, and the result 
follows. 

IV. Leif^(x),fJ^x), bean infinite monotonic sequence of measurable functions. 
Then, for every x in E, lim fn(x) exists {finite or infinite) and this limit is measur- 
able. 

For example, for every xin E let /i(x) </#(«) </ 3 (») < ... . 

Then E[ lim fni^) > A] is the sum of E[fi{x) > A'\, E[fJ^x) > A], ... , and 
n->oo 

this sum is measurable (§ 8). 

V. Let fx(x),fj^x), ... be an infinite sequence of measurable functions. Then 

lim /n(^) amd lim ffjix) exist {finite or infinite), and these limits are measurable, 
n->oo fi^ob 

Suppose <f>i{x) to bo the upper bound of fx(x),fj^x),fj^x) ... and ffij^x) to be 
the upper bound of f%(x),fj^x), ... and so on. 

Then ^ ^ <i>^{x) .... 

Also lim ffjix) = lim 4>n(^), 

n-xx) n-^oo 

and this is measurable by (IV). 

VI. Let /i(«)* /i(aj), ... be an infinite sequence of measurable functions, and 
lim /n(x) {finite or infinite), 

n-+oo 

Then this limit is a measiarable function. 

This follows from (V), since lim /„(«) = lim /«(») = ^ /n(®)‘ 

n— *>90 nr-*70 n-xoo 

We note that every monotonic function is measurable in an interval; and, in 
particular, that /(x) = constant and f{x) = x are so. Applying the above results 
we see that every polynomial is measurable: and, as a continuous function, 
by a theorem due to Weierstrass,* is the limit of a sequence of polynomials. 


*Cf. Hobson, Theory of Functions of a Real Variable^ 2 (2nd. ed., 1926), 228. 
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we see that every continuous function is measurable. Then discontinuous 
functions, which are the limits of sequences of continuous functions, are also 
measurable; and so to more complicated classes of measurable functions. 

13. The Lebesguclntegral. Let f(x) be a bounded and measurable function 
for the measurable set E contained in (a, &).* 

Let A and B be the lower and upper bounds oif(x) in E, 

Divide the interval (A, B) on the axis of y into n partial intervals 

(^1* ^ 2 )* ••• (^n-i» -S)* 

Denoting A by Zq a'Xid B by we thus have the mode of division of (A, B), 
A=Iq, Zj, ... In^if Z„ = B. 

Let Cr be the set of points of E for which Z^^i ^f(x) <Z,....r=l,2...(n-l), 
and the set of points of 'E for which 
Then e, ••• measurable sets without common points. 

Form the sums S and a, where 

n *t 

5 = 2 wi(er) and « = 2 ^r-i 
m{er) being the measure of the set e,.. 

Then 8^Am(E) and 8^Bm{E), 

Thus the sums 8 and a for all possible modes of division of (A^ B) have a 
lower bound J and an upper bound /, respectively; and for the same mode of 
division 8^8. 

We shall now show that I 

Let some or all of the intervals (Ir^i, If) in 1^, Z^ ... Z„_i, be divided into 
smaller intervals, and 

^l» ^2» ••• ••• 

be the new mode of division of (A, B) thus obtained. 

This mode of division is said to be consecutive to the former. 

Let its sums, as above, be 1', a-. 

Compare, for example, the parts of 8 and ^ which come from (Zq, Zj). 

From ^ we have 

Aim(eii) + A,OT(e„) ... +Jim(ej*), 
where e^2» *** points of E for which 

(I,g/(*) < Aj). ..<A'*_i ^/(x) < l^). 

And 

the sets on the right-hand having no common points. 

Thus Aim(eii) -f •••+^1^(61/.) ^ lim(e^). 

It follows that 2^5; and similarly we have (r ^ 8. 

Now take any two modes of division of (A, B), 


A =Zq, li, ... lm = ^f with sums 8 and a (1) 

A =Zo, I/, ... — with sums 8' and a' (2) 


*In this section, so far as possible, the notation corresponds to that of §§ 39-41, 

pp. 91-4, and the argument proceeds on exactly the same lines. 
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On superposing (1) and (2) we obtain a third mode of division (3) consecutive 
to both (1) and (2). 

Let its sums be 1' and cr. 

Then and 

But 2 ^ cr. 

Thus S^8\ 

and the sum S arising from any mode of division is not less than the sum 8 
arising frpm the same or any other mode of division of (A, B), 

It follows at once that / 

For suppose 7 > J. Since J is the lower bound of the sums 8^ there must be 
a mode of division giving a sum 8 to the left of the middle point of <//, and 
since 1 is the upper bound of the sums there must be a mode of division giving 
a sum 8 to the right of this middle point. This is impossible as a sum 8 
cannot be less than any sum s. 

Now let c be an arbitrary positive number, as small as we please. Take a 
mode of division 

... 

in which all the partial intervals are less than c . 

For this mode of division it is clear that 


0£S-«=(Ji- Z«)m(e,) + (I, - Z„_,)»n(e„)< t»»< B). 

Therefore we must have 7 =:«/, and the 8U7n8 8, 8 tend to the common value of 
I and J 08 the number of pointe of divieion of (A, B) tends to infinity in such a 
tvay that the largest of these partial intervals tends to zero. 

This number 1 is called the Lebesgue Integral of the bounded and measurable 
function f(x) in the measurable set E, and we write 

/=( f(x)dx. 

)k 

If f{x) = C in E, where C is a constant, we define^ f(x)dx as Cm{E). 


If E consists of all the points of an interval (a, b), we use the ordinary notation 

f(x)dx, and the integral is now called the Lebesgue Integral of f(x) between the 
Ja 

limits a and b. 

Sometimes it is convenient to make clear that the integral is taken in 
Lebesgue’s sense by placing a capital L before the ordinary symbol. In such 

{b 

a case the Riemann Integral would be written as ( 7^) 1 f{x)dx and the Lebesgue 
ib 

Integral as (L) 1 f(x)dx. 

Again, if the bounded function f{x) is integrable with Lebesgue’s definition 
for the interval (a, b), we say that it is integrable (L) ; and, if it i9 integrable 
with Riemann’s definition, we say that it is integrable {B). 

We shall see below that for bounded functions, if f{x) is integrable (B), it is 
also integrable (L), and the two integrals are equal: but that f(x) may be 
integrable (L) and not integrable (R). 
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Just as in the case of the Riemann Integral, we define the Lebesgue Integral 

tb 

f(x)dx for a > 6, by the equation f(x)dx = - f(x)dx, 

® .'a .'6 

14. Properties of* the Lebesgue Integral of a Bounded and Measurable 
Function. 

I. 1 Cf{x)dx — C\ f(x)dxy where C is a constant. 

Ja* 

This follows at once from the definition. 

II. Iff(x) is measurable in E and f(x) ~ C, then f{x)dx /^Cm{E). 

} K 

Since we have for any sum E for f(x\ S ^ Cm{E). 

Therefore the limit of the sums S ^ Cm{E). 

A similar result holds for f{x) 

Thus it is clear that, if ^4, B are the lower and upper bounds of f(x) in E, 
then 

Am{E) ~ I f{x)dx ^ Bm{E). 

III. Let f(x) be measurable in E, and let E^ + — where E^ and E^ are 

measurable and without common pointsJ* 

Then ( f{x)dx — \ f(x)dx-\-\ f(x)dx. 

} A' J Ml A’i 

Let the bounds of f{x) be A, B in E, a^, in and Qj, p^ in 
respectively. 

Then A is the smaller of and a 2 « while B is the larger of pi and p^. 
Consider any mode of division of {A, B), 

( 1 ) A=Iq, li, ... Ifi^ii ln~B. 

If two of these points do not coincide with the smaller of the ^’s and the 
larger of the a*s, by introducing these points we have a consecutive mode of 
division and S is not increased, s not decreased. 

Thus the sum iS for ( 1) ^ a sum S for E^ + a sum S for E^ 

f(x)dx-h\ f(x)dx. 

J A| Aj 

Therefore 1 f(x)dx ~ [ f(x)dx + [ f(x)dx. 

J A' J A, J Aj 

Similarly from the sum s, 

f f{x)dx^L\ f(x)dx-¥\ f(x)dx. 

Js JEi jAg 

Hence f f{x)dx = [ f{x)dx-^\ f(x)dx, 

JE Ja’i Ja’, 

IV. The theorem of (III) can be at once extended to the sum of n measurable 
gets with no common points, two by two. 

We now prove that it holds also for a countably infinite number of measur- 
able sets. 


*It is clear that if J{x) is measurable in E^ it is measurable in and 2^,, for 
El [f{x) > C] is the product of E [f{x) > C] and Ei. 
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Letf(x) he measurable in E and E = ^Ef, where E^, E^t ... are all measurable 
and without common points^ two by two. 

Then ( f{x)dx = '^\ f(x)dx. 

J U 1 .» AV* 

Let E^^^Er-^R^. 

Then we know that f(x) is measurable in R^ and that m(/?„)->0 as n->Qo (§ 8). 

But ( f(x)dx = ^\ f(x)dx + \ f(x)dx. 

JJi \ J£r ‘ "»t 

Thus 1 1 f(x)dx-'2\ f(x)dx^7-2Mm(R^), by (II), above, 

when \M\ is the upper bound of l/(a;)| in E. 

Therefore ( f(x)dx = '^[ f(x)dx. 

} K I AV 

V. Iff(x) and g(x) are measurable in E and f{x) ^ g(x), then 

f(x)dx^\ g(x)dx. 

Let (A, B) be the bounds of g{x) in E and A =/o» ••• ^n-i» = naod® 

of division of (J, B). 

Let ^ 2 » ••• the sets of points as in § 13 for g{x ) ; i.e. Cf is the set of 
points of E for which Zr-i ^ 9(^) < ht when r = 1, 2, ... (n - 1), and is the set 
of points for which ^ g{x) l^. 

Then \ fix)dx = '^ f(x)dx^yj,f^im(er), 

JE I 1 

since g{x) lf_^ in and therefore f(x) ^ 

Thus 1 f(x)dx ~ any sum s for g(x). 

:e 

It follows that j f(x)dx^^ g[x)dx. 

VI. Let f(x) and g{x) be measurable in E. Then 

( (f(^)-^g(x))dx=\ f(x)dxA g(x)dx. 

)e .* jr A’ 

(i) Let g{x)=C in E^ and let A, B be the lower and upper bounds of f(x) 
as in § 13. 

Let A = Zo» • • • ^n-i» ® mode of division of (.4, B) with sums 8 and s 

iotf(x). 

Then f(x)-{-C has ^ + 0, B + C for its bounds and Iq + C, li + C, ... ln + ^ is 
a mode of. division of the interval. 

If S' and s' are the sums for f(x)-\-C for this mode of division, we have 

8'=S + Cm(E). 

On proceeding to the limit, this gives 

( {f(x)-\‘C)dx-\ f{x)dx-^-Cm(E)=\ /(x)da:-f( C dx. 

}k je >'a e 
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(ii) With the same notation as in (i) for f(x\ let 

-4=^0, ••• 

be a mode of division of (A^ B), and let be the set of points of E for which 
If^i =f{x) < If. when r = 1, 2, ... (n - 1), and the set for which ~f(x) ^ 

Then j (fix) +gix))dx = (/(x) +g(x))dx 

}l£ I 

1 J.V 

= + il g(x)dx 

1 i .Vr 

= «+2){ g(x)dx, 

1 Ur 

where 8^ s are the sums for f(x) for this mode of division. 

It follows that 

A^) + g{x))dx /(ir)da; + jj (x)dx. 

Again ^Jf(x)+g(x))dx ^ {lr + gix))dx, 

and from this we see that 

( (/(«)+^(aj))dx^f /(a;)da; + ( gix)dx. 

Jjr .’A* JM 

Thus we have 

f^{/(*) +?(*))*'= 

It is clear that we also have 

f (/(*)-?(*))*:=( f{x)dx-[ g{x)dx. 

Ja Ja .'a 

VII. Let f(x) he measurable in E, Then 

This follows at once from (V), since 

- !/(*)! */(*)S|/(*)l. 

VIII. Leif{x) measurable in E and g(x) he hounded and equal tof(x)ataU 
points of E other than points of a component E^of E whose measure is zero. 

Then | /(x)dx= j g(x)dx. 

Since g{x) is also measurable in E^ 

( f(x)dx-\ g(x)dxJi {/(x) -^(a;))da: 

Ja Ja Ja 

=( ifix)-g{x))dx 

JSt 

=0, by (II), since 
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15. The theorem of this section is of great importance in the application of 
the Lebesgue Integral. 

I. Letfi(x),f 2 (x)f ... he a sequence of functions which are measurable in E and 
not negative. 

Also letf^{x) be uniformly hounded* in E, and lim f^ix) =0, for every point 
X of E. 

Then lim f f^{x)dx=0. 

n->oo A- 

Take the arbitrary positive €. 


Let E^ be the points of E for which fx(^)*fz(^) ••• are all < 


€ 

2m {Ey 


Et the points for which /i(x) g and/j(x),/,(z), ... all < 


the points for which /j(x) S and/,(x),/,(x), ... aU< ^^* ; 

and so on. ' ' ' ' 

Then E^, E^, ... are all measurable, by § 9, III, and no two of them have 
common points. 

10 

Every point of '^Erisa point of E : and, since lim /,j(a;) =0, every point of E 

<n 1 

is a point of 

1 

Now we are given that fn(x) is uniformly bounded in E, and that it is not 
negative. 

Therefore there is a positive number K such that 0 "-/„(x) < K, the same K 
serving for every x in E, and every positive integer n. 

But E-SlEr, and m(E) = Ym{Er)^ 

1 1 

Therefore we can choose the positive integer N, so that 


V m{Er)< 

.V+l 


2K' 


But when n ~N, /„(x) < every point in E^, ... Ey. 

Thus S \^,fni^)^^^2mCE) 

< Je, when n ^ N, 


♦See footnote §67.2, II, p. 140. 
fLet X be any point of E. 

Then we know that lim /„(a;)=0, and there is a positive integer v such that 
0:-7„W<2„,(£). when»-.. 

The smallest integer u which will satisfy this inequality for the point ,in 
question is supposed taken. 

Then this point a: is a point of E„. 
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And 

But 

Therefore 

Thus 


2 I f„[x)dx^K %m(Er)- 

r=.V+lJ^^ A+1 

< Je, for every n, 

1 /„(a:)<iE= I f fn(x)dx. 

J B r=l J Kf. 

0 

O^J /n(ic)da;< j£ + j€, whenn~N. 
lim I fj^x)dx=0, 

n— ►» Ja 


We can now prove the following more general theorem : 

II. Let f-J^x), f 2 {x), ... be a sequence of functions measurable in E. 

Also let f^{x) he uniformly bounded in E, and lim fn(x) =f(x) for every point 
xofE,^ 

Then lim f f^(x)dx=\ f(x)dx. 

^-►00 'a }k 

Since \f^{x)\<K, 

the same constant K serving for every a; in and every n, it follows that 
\f(x)\^K and \f(x)-Ux)\rr,2K. 

Let Fn(x)^\f(x)--Ux)\. 

Then Fjfx)^ F^ix)^ ... are uniformly bounded and measurable in E^ and not 
negative. 

Also lim F^{x)=0, 

n— ►« 


Therefore, by (I), lim 1 \f(x)-fn(x)\dx—(>. 

n — ►QO-' A’ 


It follows that lim I (f(x)-f^(x))dx=(), 

n — ► 00 ' A’ 

Thus lim ( fn(x)dx = \ f{x)dx, 

n-><jo.'A .'A 

The theorem just proved makes the question of the possibility of term by term 
integration of an infinite series much simpler to answer when Lebesgue Integrals 
are used. 

Let the functions Ui(x), U 2 (x), ... be given in an interval (a, &), and the series 

00 

2 converge to f(x) in that interval. 

1 

If u^(x), U 2 {x)f ... are measurable functions, we know that f{x) is also measur- 
able. 

If, in addition, we are told that sj^x) is uniformly bounded, this theorem 
establishes that 

f(x)dx-\\m j s^(x)dxt 

n— ♦■oo’a 

and term by term integration is possible. 


♦ We know (§ 13, VI) that f{x) is measurable and bounded, and therefore 
integrable in E, ' 
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In the case of the Riemann Integral, we have to add the condition that 
tlie sum of the series be integrable .♦ 

16. Iff(x) is }>ou7uled and integrable in (a, h) according to Riemann' a definition 
of the integral, then its Lebesgue Integral also exists and it is the same as its Rie- 
mann Integral, 

Let E be the set of points 'ma'Z-x^h for which f(x) > A , any constant. 
Then if x is one of these points and f(x) is continuous there, x is an interior 
point of E, with the usual convention as to the ends x=a and x = h. 

And if/(.r) is discontinuous at this point, it is a point of a set of zero measure. 
(Cf. § 10, above.) 

Thus E consists of an open set and a set of zero measure. 

Therefore E is measurable, as it is the sum of two measurable sets. 

Hence if/(a;) is integrable according to Riemann’s definition, it is measurable 
in (a, h) and its Lebesgue Integral exists, since / (x) is also bounded. 

Now let a = a;Q, rj, ... x^_i, be a mode of division of (o, h). 

The sum s, with the notation of Riemann’s Integral, is given by 

s = 7 ni{xi - Xq) f ^2(3^2 - :ri) ^ . . . + - x^_^). 

Also f{x) in (av_j, x^). 

Therefore (L) | f(x)dx ^ m^ix^ - 

• v-i 

where L denotes that this is the Lebesgue Integral for this interval. 

{b 

Hence s '^1 {L) \ f{x)dx. 

Similarly S .*(//)( f{x)dx. 

}a 

Since the sums S and s tend to their common value, the Riemann Integral 
1 f{x)dx, it follows that for a bounded function integrable {R) the two integrals 

}a 

are the same. 

It is easy to give examples of bounded functions integrable {L) and not 
integrable. (jB). 

Let f{x) = 1 for every irrational value of x in 0 ^ x 1 and/(x) =0 for every 
rational value. 

Then its Lebesgue Integral I f(x)dx~l. (Cf. § 14, VIII.) 

•'o’ 

Rut this function is not integrable {R), 

17. The Lebesgue Integral for an Unbounded Function. In §§ 13-16,/(x) has 
been supposed bounded in the bounded and measurable set E, The definition 
of the Lebesgue Integral is now modified, so that it will include a class of un- 
bounded functions. 

Take first the case when f{x)y'0 in E, and define an auxiliary function 
fn(x) as follows: 

/n{x)~f{x), at all points of E, where /(x) n 

” 7 ?, at all points of E, where f{x) > 7i. 

’“Cf. footnote on p. 1(>1. 
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The number n is any assigned positive number. 

Then/yj(a:), for every n, is bounded and measurable in E, 

Also I ffix)dx exists, and is a monotonio increasing function of n. 

Thus I either converges to a definite limit, or it tends to + oo as 

n -> « . 

When the limit exists and is finite, the integral | f(x)dx is defined by this limit, 

f{x)~,0 in E, then the integral | f(x)dx is defined <w - 1 | /(*) \dx, when 

this integral exists and is finite. 

Again when f(x) does not keep the same sign in E, write 
2/,(^) = |/(a^)|+/(a;), 

2/2(^) = |/(a:)|~/(x), 

so that/i(.r) =/(a;), at all points of E where f(x) ^ 0, and it vanishes at all other 
points of E, 

Similarly /jfa:) = - f(x), at all points of E where f(x) ^ 0, and it vanishes at 
all other points of E. 

W/ie?i fi(x)dx and] fn{x)dx exist and are finite, the integral] f(x)dx is de- 

■E }e' “ Jm' 

fined by the equation 

( = ( Ji(x)dx - \j^x)dx. 

Also wlien a measurable function f{x) is such that f(x)dx exists as a finite 

Jjf 

number, f(x) is said to be summable in E, 

A measurable function is always summable in E, if it is bounded, but not 
necessarily so, if it is unbounded. 

When f(x) is summable in E, it is also said to be integrable (L) in E, and 
the integral | f(x)dx is called the I^ebesgue Integral of f(x) in E, 

18 . Properties of the Lebesgue Integral I f(x)dz, when f(z) is not 
bounded. 

I. It is obvious that for a summable function 

I Cf(x)dx=^c\ f(x)dx, 

and that if f(x)^g{x)^0 in E and f(x) is summable, then g(x) is also 
summable and 

f(x)dx i^z\ g(x)dx, 

: E i: 

X 

II. Let f(x) be sumnuthle in E and let E — '^Ef, where Ei, Fj, ... are measur- 

1 

able and without com)non joints. 

Then 1 f(x)dx=:'!i\ f(x)dx, 

A* 1 AV 

It is only necessary to prove this for the case when f(x) = 0 in F. 
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Define /„(«) ae in $ 17, and let the number of sets Fj, ... be finite, aay k. 

T**®" ( /n(»)<**=2{ fn{x)dx. 

E r=l ’ Ef. 

Proceeding to the limit, we have 

f f(x)dx=Y,\ f(x)dx. 

iE r^VEr 

Again, when the number of sets i^j, ... is infinite, we know from § 14, IV 
that 

( /n(*)'te=2:( fn(^)dx. 

JE i-l'jS',. 

Thus, letting co^^we have 

f f(x)dx ^ V f f{x)dx. 

^E y^l'Er 

And letting s -> oo , we have 

( f(x)dx Z v{ f(x)dx. 

.’a; 1 }e^ 

But f frj,x)dx^l^[ f(x)dx, since [ f^{x)dx-^[ f(x)dx. 

• E r -{ h'r } .' Ef. 

Thus f f(x)dx^'^\ f(x)dx, 

’a; 1 

Therefore [ /(«)(?«= f(x)dx* 

. E I ’ A.> 

III. Let f(x) and g(x) he sumniahle in E. 

Then ^ g{x))dx-\^ f(x)dx ±\ ^g(x)dx. 

It will be sufficient to take the sum of the two functions. 

Let F(x)—f(x)-\-g(x) and define F^(x),f^(x), g^^x) as before: 
e,g, ^n(^) = points of E where F(x) — n, 

= n, at all points of E where F(x) > n, 

(i) But, when f(x) and g(x) are both not-ncgative in E, it is easy to verify 

that 'r-’i.Qx) + s„{x) '?■. F„{x). 

Also f„{x), g„{x). F„{x) and F^nix) are bounded and measurable. 

Therefore 

( ■f’tn(»H»=( /■«(•«)</* + ( F„{.r)dx. 

.'E , .E :e .a.’ 

Letting n -> « , we have 

( F(x)dx = \ f{x)dx-{-\ g{x)dx, 

:e }e' .'e 

(ii) And the same result holds for the case when /{x) and g{x) are both zero 
or negative in E. 

(iii) Now let f{x) ^ 0, g{x) ^ 0, and Fi.r)^f( r) +^(:r) 0 in E, 

Then + 1 |7{a-) 1 =/(j-), 

( /*(*)(£« = ( + ( | 9 (j;)lda; = { F{x)dx-[ g{x)dx, 

je‘ .'a- .'a .'a;. .’a 


and 
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(iv) But when /(a;) and g(x) do not each keep the same sign in F, we can 
break up JE info a certain number of measurable sets without common points 
two by two, to which we can apply the results just found. 

For example, with the notation of § 1 1, the points which belong to E[F(x)^0] 
will come from the following products: 

JS?[F(:i:)>0]. i;[/(^)>0]. F[g(x)>0], 

FlF(x);:0], F[/(x)>0], B[g(x)<0]. 

FlF(x):-0]. E[f(x)<0]. E[g(x)>0], 

ElF(x)::rO]. E[f(x)=0]. E[g(x)>0], 

E[F(x) ^ 0]. E[/lx)=0]. E[g(x) =0], 

E[F(x)^0]. E[/(x)>0]. E[g(x}=:0l 
and similarly for the points which belong to E[F(x)<0], 

Denote these sets by E^, J&a ••• 

Thus f F{x)dx = w (. F{x)dx, 

./: r=l AV 

= - f 1 + \ g(x)dx ) 

1 .'aV f 

= I /(a:)<fa: + g(x)dx. 

:k .'a- 

IV. With tlic notation of § 17, we have 

|/(^)i=/l(^)+/2W. 

It follows from (III) ihat^ if f{x) is sumniable, |/(a^)| is also sumtmble^ and 

( |/(*)|d* = ( fj{x)dx + \ ft(x)dx. 

’a‘ :m .a- 

Thus the Lfbesgue Integral of an unbounded function is an absolutely con- 
vergent integral. 

The theorem of § 15 applies also to the case of unbounded functions, with 
some alteration in the conditions as there given. Term by term integration 
is permissible in this case also, but for the discussion of this question and a 
fuller treatment of tlic Lebesgue Integral reference must be made to other 
Avorks.* 

19. Fourier's Series, using Lebesgue Integrals. Before discussing the con- 
vergeiuieof F ourier's Series for/(j;), Avhen the coefficients are Lebesgue Integrals, 
wc must proA^e the Hiemann- Lebesgue Theorem (Cf. § 1C5, p. 271) for the case 
Avhen f{x) is summable in ( - tt, tt), and in doing so Ave require the following 
approximation theorem : — 

Iff(x) is summable in the interval (a, b) and e is an arbitrary positive iiiunber, 
there is a continuous function 4^('x}, such that 

f i/(*) - I < 

Jtt • 

*Cf., for example, Hobson, Theory of Functions of a Real Variable, 1 (3rd ed., 
1027), Ch. VII, and 2 (2nd ed. 1020), Ch. V. 
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This important approximation theorem is obtained by proceeding from 
simple measurable functions to the general summable function.* 

(i) Let /(*) = 1 in the interval (a, j8), where a<a< p <b 

=0, in the rest of (a, h). 

Take a -c' and p + i' on the interval (a, 6) between a;:=o, a.nd 'x — p, 

x=b respectively, where 0 <«'<€, and join these points to the points x=a, 
y = l, and x — P^ y=l respectively. 

Then if <f>{x)=0 in a<x<a-€' and p + €' <x<b, and <^(x) is equal to the 
ordinate of this broken line in a - ^ a; < ^ -f t', we have a continuous function 

satisfying 

r \Az)-il.{x)\dx<,. 

:(i 

(ii) Let /(a:) = l in the finite set of not-overlapping intervals A 2 , .. 
all in (a, 6), and f(x) =0 elsewhere in (o, h). 

Also let be the continuous function obtained in (i) such that, when 

fi(x) = 1 in Ar and zero elsewhere in (a, b), we have 

f \fr(x)-<l>r(x)\dx<\ 

.'a n 

Take 

i 

Then we have 

f l/W - ^(») I - -I* l/r(*) - •#>r(®)|da: < *. 

Jrt I .'ft 

(iii) Let f(x) — \ in a measurable set E in (a, 6) and zero elsewhere in 
(a, b). 

Then a set of not-overlapping intervals Aj, A 2 ) ••• r all in (a, 6), exists such 
that the points of E are interior points of these intervals or end-points of two 
adjacent intervals, and 

w*( E) 2 w( Ar) < w( E) -I- Jc. 

1 

Also there is a positive integer N such that 

ni(E) IE- 2 w(Ar) < 7n(E) + j€, 

T) 

and 2»'i(A,)<j€. 

.'+1 

Let f^(x) = 1 in A^, Aj, ••• A.v and zero elsewhere in (o, b). 

Then by (ii) we can find a continuous function (f>{x) such that 

I* \Mx)-<l>(x)\<it. 

.'a 

Let Er be the pointa of E in Ar(*‘=l, 2, ...). 

Then E^XEr. 


Ct. Hobson, foe. eit., 1 (3rd ed., 1927), 632. 
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Also I* |/(x) -/*(*) I |/(*) -/jv(*) 1 dx 

Ja 1 .'A|. 

\f(x)-fM\dx^t\, \f(x)-Mx)\dx. 
1 Ja/ a^+iJa^ 

1 I/(*)“/a(») \ dx^fn(^r)-m{Ef)^ when f=l, 2, ... N. 

.’Ar 

And sl |/(*)-/,(x)|<Ij!s£»»(A,), 8ince/A(®)=0m2Ar. 

A+lJAr A+1 A+1 

It follows that 

j* l/(») -A{*) I dx g [|»i(A,) - w(15)] + [m(«) - +^2 m( A,) 

since m(E)-^ m(Er) = 2 ~ 21 w( A^) < Jc. 

1 A'+l A’+l 

Thus we have 

(* I /(*)-</>(*) I *=<«• 

Ja 

(iv) Let jEfj, F,, ... be measurable sets in (a, h), no two of them having 
common points. 

n 

Let/y.(a;)=:l in Ef, and zero elsewhere in (a, b), and /(z) = Z e|./,.(a;), where 

1 

C|» c,, ... are constants. 

We find a continuous function <f)r(x) as in (iii)» such that 

(‘ I *< 

Take ^x) = Ec.'M*)' 

Then f l/(*)-^*)l<**=2|Cr|f l/,(x) -<^,{x)|dx<€. 

Ja 1 Ja 

(v) Now let f{x) be bounded and measurable in {a, 6). 

With the notation of § 13, A, B are its lower and upper bounds in (a, b), and 
a mode of division 

is taken, the largest of its partial intervals bemg rj. 

Also Cf is defined as in that section. 

A function F(x) is defined for a^x^b as being equal to in tf 

(r=l, 2, ...n). 

A continuous function <^(a;) is obtained for F{x) as in (iv), such that 
\F{x)-<l>{x)\dx<if. 

Ja 
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Then I* \f(x)- F(x)\dx+^^ \F(x)-,^x)\dx 

= i( l/(*) -■?(*) I *: + ('’ I F(r) -</.(*)!(& 

r—\j€f. Ja 

<r/( 6 -a) + ic 

<«, when »?= 2 ( 6 _a)‘ 

( vi) Let/(a;) be summable in (a, h) and unbounded. 

With the notation of § 17, we have 

( f(x)dx = ( f\(x)dx — ( f^(x)dx, 

j(i> Ju Ja 

Let /i. „(x) =/ilx), when (*) ^ n 

= n , when /i(a;) > n, 

and similarly for „(a;). 

Choose N, 80 that 

( “ ( /i. A(i>J)da; < ic, and />, jv(x)dx < Jc. 

Ja Ja Ja Ja 

Then obtain continuous functions <l>i(x) for A(aj) and <^a(x) for /,. ^ 
such that 

I /i. A (*) - I dx < It, and f* | A a (*)-</>,(*) | d» < 1«, 

Ja Ja 

and let <^(a;) = <l>i(x) ~ <#>2(2;). 

But r |/(*)-<M*)l*'=r l/i(*)-/i. A(»)ld* + (*’ 1/1. A(*)-</>i(*)ld* 

Ja Jo Ja 

+ f l/i(*) -A a(*) I (fo+ I a .'(*) - <f>^x) I dx. 

Ja Ja 

Therefore \f{x)- 4 >(x)\dx<t. 


20. The Riemann-Lebesgue Theorem. 

1/ f{x) is summable in ( ~ tt, ir) then lim I /(x) fupdx=0. 

n-^aoj-ir 

De6ning/(x) outside ( - tt, tt) by the equation /(x ± 27r) =/(a;), we have 


Thus 


and 


( /(x) sin na: ciar = I ” /(x) sin nz dx 

= -j + sin nxcte. 

2 !' /(*)Binna:<lx=|' (/(*) -/(*+^)) sin nxdx 
2l|* /(x) Bin n* (to 1 S j” \f(x+^~/{x)\dx. 


Let (a, be an interval enclosing ( - ir, v). 
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Then there is a continuous function such that 

• a 

when c is the usual arbitrary positive number. 

Since </>(x) is continuous in (a, P), given c there is an such that 

\<l>{x + h)-<f>{x)\<*^, 

when 1^1 ^ the same >; serving for every x in (a, P). 

Take v so large that ^ < >/ and + 

Then |/(*+|) j” I / + ^) K* 

^ j’' I </>(* + - </'(■*•) I </•* + p !</>(*) -/(•«) I ^ 

< J< + |« + J< 

< €, when n - ' v. 

Therefore lim I f(x) sinnx dx=:0, 

n— ►aoj -ir 

and the proof applies equally to i f{x) cos nx dx, 

J - IT 

Thus the Fourier Constants tend to zero as w-^oo , when f(x) is summable 
in ( - TT, tt). 

Corollary. Iff(x) is summable in any interval {a, h), then 
lim ( fix) nx dx^O> 

n->ooja cos 

If (a, h) lies in ( - tt, tt), this result follows at once from the theorem just 
proved, for we may put f{x) =0 in the remainder of the interval ( -> tt, tt). 

If {a, b) extends beyond {-nr, tt), we aiJX)ly, as above, the theorem to the 
intervals ((m - l) 7 r, (w + l);r) in which it lies, m being a positive integer. 

21. We now apply these theorems to the discussion of the Fourier’s Series 
corresponding to the arbitrary function f{x). We replace the conditions 
attached to /(x) in § 105 by the condition that f{x) shall be summable (cf. § 17 
above) in ( - tt, tt). 

As before, let s^(a;) be the sum of the Fourier’s Series for f{x) up to the terms 
in sin nx and cos nx. 

Then, if Xq is a point in the interval ( - tt, tt), we have 
«»{*o) =^|* ' [/(®0 + 2a) +/(*o - 2a)] ° 

()I )!") +/(^o -2«)] 

The second integral vanishes, by the Eiemann-Lebesgue Theorem, and it 
follows that : 

I. The behaviour of the Fourier's Series cwresvondirvg to f(x), as to conver- 
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gence, divergence^ or oscillation at a point depends onhj on the values of f(x) 
in the neighbourhood of Xq, 

And similarly ; 

II. The behaviour of the Fourier's Series corresponding to f(x) in an interval 
(a, b), where -ir <a<b <Tr^ as to convergence, divergence, or oscillation, depends 
only on the values of f{x) in (a -8, b + S), where 8 is an arbitrarily small 
positive number. 

Now let Xq be a point in ( -* tt, tt) for which J lim [f(xQ + fe) + /(j-q - ^)1 exists. 

We may give/(a:) at the point Xq the value of this limit. 

Then sJ^Xq) -/(^o) = ^ I 0 (a) — - - doc, 

” " ttJo ‘ ' sm a 

where ^ (a) =/{Xo + 2a) + /(x# - 2a) - 2/(Xo)- 

Therefore 


1 <f>(a) ( ^ sin {2n + 1 )a da. 

ttJo 'Vsina aj 

The second integral vanishes when n-^oo, by the lliemann- Lebesgue 

Theorem, as </;(a) a a) (9, 

And the first integral also vanishes when n-^oo, provided that 0(a)/a is 
summablc in (0, Jtt). 

Thus we again have Dini’s Condition that: 

III. A sufficient condition for the convergence of the Fourier's Series corre- 
spending to the function f{x), summable in ( - tt, tt), to /(jJq) point Xq in 

( “TT, tt), where J lim [/(a:o f A) +/(.ro -^)] exists and is equal to f(xQ) is that 
;/->o 

some interval (0, >/). 

This condition is satisfied whenf(x) is summable in ( - tt, tt) and at the point 
a^Q satisfies Lipschitz's Condition; namely that positive numbers C and k exist 
such that 

when (/| ^some fixed positive number. 

We can also show that: 

IV. When f{x) is summahl^ in ( - tt, tt), and is of hounded variation in the 
neighbourhood of a point otq, the Fourier's Series converges there to 

J[/(^o+0)+/(a:o-0)]. 

Let f(x) be of bounded variation in the interval (Xq-2)p + 2//). 

Then 


^(a) da = ,/.(a) da + 

To the second integral we can apply the Riemann- 


,, , sin (2a + l)a , 

^ 

Lebesgue Theorem; and in 
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the first ^(a) is of bounded variation; so the Lebesgue Integral and the 
Riemann integral are the same. (Of. § 16 above.) 

But the Riemann Integral has zero for its limit (cf. § 92), and the required 
result follows. 


22. To show the full bearing of the Lebesgue Integral on the Theory of 
Fourier's Series it would be necessary to discuss at much greater length the 
properties of that integral. 

We have only touched upon these properties in the case of the integrals 
I f{x)dx and ^ f(x)dx, where /(x) is summable in the bounded and measurable 
set E, or in (a, 6). 

f(x)dx have not been 
a 

dealt with at all. Some of them may be mentioned here without proof. In 
several of the works named in the list of books at the end of this section a full 
discussion of the Lebesgue Integral (and other associated integrals) will be 
found. 

This integral F(x) = I f{x)dx is continuous and of bounded variation in the 

Jo 

interval (a, b), when f(x) is summable, whether bounded or not, in (a, b). 

Also F'(x) exists and is equal to f(x) almost everywhere in (a, b), and 
certainly at all points of continuity off{x). 

And, further, itf{x) is a function which has at every point of (a, b) a differ- 
ential coefficient /^(x), bounded in that interval, then f'{x) is integrable (L) 
in the interval (a, x) and its integral differs from f(x) by a constant only. 

In the case of the Riemann Integral this last theorem is subject also to the 
condition that f'(x) shall be integrable {R). 
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Abel’s Test for Uniform Convergence, 149. 

Abel’s Theorem on the Power Series, 165; extensions of, 168. 

Absolute Convergence, of series, 50 ; of integrals, 117, 128. 

Absolute Value, 36. 

Aggregate, general notion of, 33 ; bounded above (or pn the right), 33 ; bounded 
below (or on the left), 34 ; bounded, 34 ; upper and lower bounds of, 34 ; 
limiting points of, 35 ; Weierstrass’s Theorem on limiting points of, 36. 
Almost everywhere, definition of, 16. 

Approximation Curves for a Series, 139. See also the Gibbs Phenomenon. 
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f(x, y) in a domain, 85. 
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Ceshro’s Method of summing Series (0, 1), 169, 258-262. 

Change of Order of Terms, in an absolutely convergent series, 51 ; in a conditionally 
convergent series, 53. 

Closed Interval, definition of, 55. 

Conditional Convergence of Series, definition of, 51. 

Continuity, of functions, 66 ; of the sum .of a uniformly convergent scries of 
continuous functions, 152 ; of the power series (Abel’s Theorem), 165 ; of 

j f{x)dx when f(x) is bounded and integrable, 106; of ordinary integrals 


involving a single parameter, 188 ; of infinite integrals involving a single 
parameter, 198, 202. 

Continuous Functions, theorems on, 67 ; integrability of, 97 ; of two variables, 
86 ; non-differentiable, 90. 

Continuum, arithmetical, 29 ; linear, 29. 

Convergence, of sequences, 37 ; of series, 47 ; of functions, 57 ; of integrals, 113, 12(». 

See also absolute convergence^ conditioned convergence^ and uniform convergence. 
Cosine Integral (Fourier’s Integral), 312, 320. 

Cosine Series (Fourier’s Series), 217, 234. 

Countably Infinite,definition of, 21, 330. 


Darboux’s Theorem, 92. 

•Dedekind’s Axiom of Continuity, 28. 

Dedekind’s Sections, 24. 

Dedekind's Theory of Irrational Numbers, 23. 
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Definite Integrals containing an Arbitrary Parameter (Chapter VI) ; ordinary 
integrals, 188; continuity, integration and differentiation of, 188 ; infinite 
integrals, 192 ; uniform convergence of, 192 ; continuity, integration and 
differentiation of, 198. 

Definite Integrals, Ordin^ (Chapter IV) ; the sums S and 5, 91 ; Darboux’s 
Theorem, 92 ; definition of upper and lower integrals, 94 ; definition of, 94 ; 
necessary and sufficient conditions for existence, 95, 340 ; some properties of, 
100 ; First Theorem of Mean Value, 105 ; considered as functions of the upper 
limit, 100 ; Second Theorem of Mean Value, 107. See also Dirichlefs Integrals, 
Fourier's Integrals, Infinite Integrals, Lebesgue Integrals and Poisson's Integral. 

Differentiation, of Series, 161 ; of power series, 167 ; of ordinary integrals, 189 ; 
of infinite integrals, 200, 202 ; of Fourier’s Series, 282. 

Dini’s Condition, 273, 359. 

Dirichlefs Conditions, definition of, 226. 

Dirichlefs Integrals, 219. 

Dirichlet*s Test for Uniform Convergence, 151. 

Discontinuity, of Functions, 73 ; classification of, 73. See also Infinite Discontinuity 
and Points of Infinite Discontinuity. 

Divergence, of sequences, 41 ; of series, 48 ; of functions, 57 ; of integrals, 113, 126. 

Enumerable. Sec Countably Infinite. 

Fej6r*s Theorem, 254. 

Fej6r’s Theorem and the Convergence of Fourier’s Series, 262, 280. 

Fourier’s Constants (or Coefficients), definition of, 215. 

Fourier’s Integrals (Chapter X); simple treatment of, 312, more general con- 
ditions for, 315 ; cosine and sine integrals, 320 ; Sommerfeld’s discussion 
of, 321. 

Fourier’s Series, definition of, 215 ; Lagrange’s treatment of, 218 ; proof of con- 
vergence of, under certain conditions, 230 ; for even functions (the cosii e 
series), 234 ; f(jr odd functions (the sine series), 241 ; for intervals other than 
( - TT, tt), 248 ; Poisson’s discussion of, 250 ; Fej^r’s Theorem, 254, 262, 280 ; 
order of the terms in, 269 uniform convergence of, 275 ; differentiation and 
integration of, 282 ; more general theory of, 271, 358. 

Functions of a Single Variable, definition of, 55 ; bounded in an interval, 56 ; upper 
and lower bounds of, 56 ; oscillation at a point, 66 ; oscillation in an interval, 
56; limits of, 56; continuous, 66 ; discontinuous, 73 ; monotonic, 75 ; inverse, 
76 ; integrable, 97 ; of bounded variation, 80 ; measurable, 342 ; summable, 352. 

Functions of Several Variables, 84. 

General Principle of Convergence, of sequences, 38 ; of functions, 61. 

Gibbs Phenomenon in Fourier’s Series (Chapter IX), 289. 

Hardy>Landau Theorem, 259. 

Harmonic Analyser (Kelvin’s), 323. 

Harmonic Analysis (Appendix 1), 32.3. 

Heine-Borel Theorem, 71. 

Improper Integrals, definition of, 126. 

Infinite Aggregate. See Aggregate. 

Infinite Discontinuity. See Points of Infinite Discontinuity. 

Infinite Integrals (integrand function of a single variable), integrand bounded and 
interval infinite, 112 ; necessary and sufficient condition for convergence of, 
114 ; with positive integrand, il5 ; absolute convergence of, 117; /A-test for 
convergence of, 119 ; other tests for convergence of, 120 ; mean value theorems 
for, 123. 
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Infinite Integrals (integrand function of a single variable), integrand infinite, 126 ; 
/4-test and other tests fur convergence of, 127 ; absolute convergence of, 128. 

Infinite Integrals (integrand function of two variables), definition of uniform con- 
vergence of, 193 ; tests for uniform convergence of, 193 ; continuity, in- 
tegration and differentiation of, 198. 

Infinite Sequences and Series. See Sequences and Series. 

Infinity of a Function, definition of, 74. 

Integrable Functions, 97 ; Integrable (L) and Integrable (R), definition of, 345. 

Integration of Integrals (ordinary), 191 ; infinite, 199, 202, 209. 

Integration of Series (ordinary integrals), 156 ; power series, 167 ; Fourier’s Series, 
283 ; (infinite integrals), 172. 

Interval, open, closed, open at one end and closed at the other, 65 ; overlapping 
and not-overlapping, 333 ; abutting, 333. 

Inverse Functions, 76. 

Irrational Numbers. See Numbers. 

Lebesgue Definite Integral, of a bounded and measurable function, 344 ; of a 
summable function, 352. 

Lebesgue Indefinite Integral, 360. 

Limits, of sequences, 37 ; of functions, 56 ; of functions of two variables, 85 ; 
repeated, 142. 

Limits of Indetermination, of a bounded sequence, 43 ; of a bounded fdnetion, 64. 

Limiting Points of an Aggregate, 35. 

Lipschitz’s Condition, 273, 359. 

Lower Integrals, definition of, 94. 

Mean Value Theorems of the Integral Calculus ; first theorem (ordinary integrals), 
105 ; (infinite integrals), 123 j second theorem (ordinary integrals), 107 ; 
(infinite integrals), 123. 

Measure of a Set of Points, 335 ; exterior measure, 333 ; interior, 334. 

Measurable Sets of Points, 335. 

Measurable Functions, 342. 

Modulus. See Absolute Value. 

Monotonic Functions, 75 ; admit only ordinary discontinuities, 76 ; integrability 
of, 97. 

Monotonic in the Stricter Sense, definition of, 43, 75. 

Monotonic Sequences, 42. 

M-test for Convergence of Series, 148. 

/4>test for Convergence of Integrals, 119, 129. 

Neighbourhood of a Point, definition of, 58. 

Numbers (Chapter I) ; rational, 20 ; irrational, 21 ; Dedekind’s theory of irrational, 
23 ; real, 25 ; Dedekind’s Theorem on the system of real, 27 ; development of 
the system of real, 29. See also DedekhitVs Axiom of Continuity, and Dedekind's 
Sections, 

Open Interval, definition of, 55. 

Ordinary or Simple Discontinuity, definition of, 74. 

Oscillation of a Function at a Point, 66. 

Oscillation of a Function in an Interval, 56 ; of a function of two variables in a 
domain, 85. 

Oscillatory, Sequences, 41 ; series, 48 ; functions, 58 ; integrals, 113, 126. 

Parseval’s Theorem, 284. 

Partial Remainder {pRn^, definition of, 48 ; [pRn(^)]» definition of, 138. 
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Periodogram Analysis, 326. 

Points of Infinite Discontinuity, definition of, 75. 

Points of Oscillatory Discontinuity, definition of, 74. 

Poisson's Discussion of Fourier's Series, 250. 

Poisson's Integral, 251. 

Power Series, interval of convergence of, 163 ; nature of convergencw.of, 165 ; Abel's 
theorem on, 165 ; integration and differentiation of, 167. 

Proper Integrals, definition of, 126. 


Rational Numbers and Real Numbers. See Numbers. 
Remainder after n Terms (i?n)> definition of, 49 ; [ifn(^)]* 
Repeated Limits, 142. 

Repeated Integrals, (ordinary), 191 ; (infinite), 199, 202, 209. 
Riemann-Lebesgue Theorem, 271, 357. 

Riesz-Fischer Theorem, 18. 


Sections. See Dedehind's Sections. 

Sequences ; convergent, 37 ; limit of, 37 ; necessary and sufficient condition for 
convergence of (general principle of convergence), 38 ; divergent and oscil- 
latory, 41 ; monotonic, 42. 

Series definition of sum of an infinite, 47 ; convergent, 47 ; divergent and oscil- 
latory, 48 ; necessary and sufficient condition for convergence of, 48 ; with 
positiv’e terms, 49 ; absolute and conditional convergence of, 50 ; definition 
of sum, when terms are functions of a single variable, 137 ; uniform con- 
vergence of, 144 ; necessary and sufficient condition for uniform convergence 
of, 147 ; Weierstrass’s Jlf-test for unif€)rm convergence of, 148 ; uniform 
convergence and continuity of, 152 ; term by term differentiation and integra- 
tion of, 150. See also Differentiation of Series, Fourier's Series, Integration of 
Series, Power Series and Trigonometrical Series. 

Sets of Points on a Line; bounded, 33; limiting points of, 35; countable (or 
enumerable), 330 ; open, 330 : closed, 330 ; interior and exterior points of, 330 ; 
complement of, 331 ; oi>erations on, 331 ; interior and exterior measure of, 3.33 ; 
measure of, 335 ; measurable, 335 ; necessary and sufficient condition that a 
set be measurable, 336 ; properties of measurable sets, 337. 

Simple (or Ordinary) Discontinuity, definition of, 74. 

Sine Integral (Fourier's Integral), 312, 320. 

Sine Series (Fourier’s Series), 217, 241. 

Summable Functions, 352. 

Summable Series (0, 1), definition of, 169. 

Sums S and s, definition of, 91. 


Trigonometrical Series, 215. 

Uniform Continuity of a Function, 69, 87. 

Uniform Convergence, of Scries, 144 ; Abel's Test for, 149 ; Dirichlet's Test for, 
151 ; of Integrals, 192. 

Uniformly Bounded, 149. 

Upper Integrals, definition of, 94. 

Weierstrass's non-differentiable Continuous Function, 90. 

Weierstrass's J/-test for Uniform Convergence, 148. 

Weierstrass's Theorem on Limiting Points of a Bounded Aggregate, 36. 
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of interest to COMPUTERS 


■' If- 

AN INTRODUCTION TO RELAXATICXI METHODS 
By F. S. Shaw 

How to get-numerical solutions for linear simultaneous alge- 
braic equal’ons, linear ordinary differential equations, linear 
partial diffteiential equations, eigenvalue problems involving 
algebraic, ordinary differential and partial differential equa- 
timui, intmal equations, free surface equations, etc. 

This detailed work will cut computation time when dealing 
with problems arising in fluid mechanics, design of electri- 
cal networks and machinery, forces in structural frame- 
works, stress distribution and buckling, electron -optics, 
chemistry phraics and many other fields, 
hidezes. 253 diagrams. 72 tables. Bibliographies. 400pp. 
5-3/8 z 8. Clothbound, $5.50 


ELEVEN AND FIFTEEN- PLACE TABLES OF 
BESSEL FUNCTIONS 

OF THE FIRST KIND TO ALL SIGNIFICANT (»DERS 
By Enzo Cambi 

The main table in this useful book gives T„(x) for z ranging 

from 0 to 10.5 at intervals of .01. A supplementary table 
gives Tq(x) for x ranging from 0 to .500 at intervals of .001, 

to 15 places. 

Other contents: Taylor Series for of Even Order, » enmls 
2, 3, 4, 5, 6 and Taylor Series for of Even Order, x ennai« 
7, 8, 9, 10. 

Bibliography. Graphs of the upper limits of error. Ejqplana- 
tion of the tables, vi + 160pp. 8-1/2 x 10-3/4. 

Paperbound, $1.50 


GAS DYNAMICS TABLES FOR AIR 
By Howard W. Emmons 

Extremely valuable for calculations connected with high- 
speed aircraft and ballistics. 

Tables; Isentropic Gas Dynamics Functions for Air, 
Gas Dynamics Functions for Normal Shock, Characteristics 
Table, Acoustic Velocity- Temperature Table. 

Graphical Presentations of Tabulated Functions: Pres- 
sure Ratio vs. Mach Number, Density Ratio vs. Mach Num- 
ber. Pressure Ratio for Normal Shock vs. hbch Number Up- 
stream for Normal Shock, Mach Angle vs. Mach Number, 
and 15 others. 

46pp. bitroduction. List of Symbols. Paperbound, $1.75 




NUMERICAL SOLUTIONS OF DIFFERENTIAL EQUATIONS 
By H. Levy and E. A. Baggott 

A coiQprehensive collection of numerical methods for solving 
ordinary differential equations of the first and higher order. 

Partial Contents: Graphical Integration of Differential 
Equations, Graphical Methods for Detailed Solution, Numeri- 
cal Solutions over a Limited Range, Forward Integration of 
First Order Equations, Simultaneous Equations and Equations , 
of the Second and Higher Orders, and Special Methods Ap- 
plicable to Linear Differential Equations of the ^cond Order. 
5-3/8 X 8. viii ^ 238pp. 18 diagrams. 20 tables. 

Clothbound, $3,5 

DICTIONARY OF CONFORMAL REPRESENTATIONS 
By H. Kober 

A must for workers in hydrodynamics, gas dynamics, free 
streamline theory, heat flow, magnetic field problems, soil 
mechanics, electrostatics, map projection, etc. 

Special material on linear and bilinear transformations, 
Joutowski aerofoil, transcendental functions, Schwarz-Chris- 
tcdfel transformations, Borda's mouthpiece, etc. 

447 diagrams, xvi + 208pp. 6-1/8 x 9-1/4. Clothbound, $3.95 


PRACTICAL ANALYSIS: THE GRAPHICAL AND NUMERI- 
CAL METHOIS by Dr. Fr. A. Willers 

This is generally recognized to be the most complete trea- 
tise in the field. Translated by Robert T. Beyer, the Ameri- 
can edition has been enlarged to include a helpful section on 
the uses of modem calculating machines by Tracy W. Simpson. 
^'Recommended as a convenient reference tool.'' — Bulletin 
of the American Mathematical Society. 

Contents: Numerical Calculation and its Aids, Interpo- 
lation, Approximate Integration and Differentiation, Practical 
Equation Theory, Analysis of Empirical Function, Approxi- 
mate Integration of Ordinary Differential Equations. 

Index. 132 Ulus, x + 422pp. 6-1/8 x 9-1/4. Clothbound, §6.00 

Paperbound, $1.90 

JACOBIAN ELLIPTIC FUNCTION TABLES 
By L. M. Milne- Thomson 

A guide to practical computation with elliptic functions and 
integrals, together with tables of sn u, cn u, dn u, Z (u). The 
tables in this book are very easy to use. They have been 
chosen for their applicability to the widest possible range 
of problems. They cover complete elliptic integrals, series, 
double and half arguments, change of parameter, approxi- 
mations, differentiation, elliptic integrals of the first, second 
and third kind, complex arguments, etc. 
xi + 123pp. 5 X 7-3/8. 


Clothbound, $2.45 




